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Statement as of September 30, 2009 of the

ASSETS

BLUE CROSS BLUE SHIELD OF MICHIGAN

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGAS ettt | erseeneia 3,154,310,893 | ..o | i 3,154,310,893 | .......... 2,815,944,685
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 3,855,887 | ..ot | v 3,855,887 | v 3,605,386
2.2 COMMON SOCKS. .. ..vererrirrerereisnsssessisessssssssssssssssessssessssssessesssssssssesssssssssessessssssessenssnssesses | sesssssees 1,667,986,433 |...covvvvereirerrieireivenene | ceeieine 1,667,986,433 | .......... 1,417,212,153
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vvcveiveieeieciei ettt bbbt ssssnes | svessessesans 172,153,499 | ..o | e 172,153,499 | ....ooc..... 186,878,806
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(143,145,101)), cash equivalents ($.......... 0)
and short-term iNVestments ($.....72,803,546).............curreermrrermmeeeseesssnsesssssesessssesssssssssssnnes | soeesssnseees (70,341,554) | ..ovcvoreeerecererineeeieenins | v (70,341,554) | ............ (149,593,295)
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vevenceeeeriieeseeeiseeeseteissessessesessesssseesseses | sesestssessssesssssessessessssssns | sessesssssessassssssessassssssnsss | sessssessessnsssessessnsssessn (01 TR
7. Other iNVEStEd @SSEIS.........c.iuuiiiiiiiiiriii e | sboesiessiens 103,655,374 |....oovvvrireireirerrenrens | v 103,655,374 | ... 74,484,378
8. ReCEIVADIES fOr SBOUIMLIES. .......vvveeeeeeeeeece ettt ettt n s st ts e nsnenens | eresessssssinin 8,177,810 | oo | e 8,177,810 | oo 650,655
9. Aggregate write-ins for iNVESIE @SSELS.........ccuiieviiriieiicsee e bes | sesrsssess s enseneenea (0] I (O R [0 I 0
10. Subtotals, cash and invested assets (LINES 110 9)......cucverevriieieiciiesieesessee e | cveiieaas 5,039,798,342 | ...cveviieina (1] 5,039,798,342 | .......... 4,349,182,768
11. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cviuireieeicireieieieeeseieiieiens | ereirsiesiesisssesse s | sosessesssssssesessssessesessssns | esisssssesessssssssssessesnd (0 TN
12.  Investment income due and @CCTUBM...........c.cvuiuiiiiiiiiiisiciesissiesissssssie s | eniiesiensnens 27,988,596 | .....ovverriririineinens | i 27,988,596 | ....ccoevoneee 32,727,620
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection.............cccccevevvees | vevvereinnnas 61,895,000 | ..covrrrennee 2,000,000 | ..ccoevneee. 59,895,000 | ...ccovvene 54,321,913
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS)..........cveviiiieeieiiens | e esees | cersessesessssessesessssessesess | sesessssessessessssessesnsn (0 RN
13.3 AcCrued retroSpPECtiVE PrEMIUMS........c.cveireiiierieieieieiesessssssesse s ssesssssessesssssssesses | sosesssssssessessesssssssessessnss | sssessesssssssessessessssassassens | tessessssessessessssessessesns (0 R
14. Reinsurance:
14.1 Amounts recoverable from FBINSUIETS............ccc.cuiiiniiisriiinrinessississienis | e | s ssssinns | onsesssnssnssnssnsssees (O PN
14.2 Funds held by or deposited with reinSUred COMPEANIES...........cccuevieriiiieieieieiee ety | evrerereseeses s sesens | seresesessesessssessssssesessssesns | stesessesessssesssssessssesens 0 [
14.3 Other amounts receivable under reinSUraNCe CONTACES..............ru i [ e | s | onsesssnssssssssssssees (O PN
15.  Amounts receivable relating to Uninsured plans..............ccceeeeiievieeeieeeeee e | ceverinienns 301,982,588 | ............... 14,415,780 | ............. 287,566,808 | ............. 241,921,772
16.1 Current federal and foreign income tax recoverable and interest ther ON.............ccccvvceeiriies | ceveeiieeeeeeieesiees | e sereses | sveesssssesessesesss e [0 I 5,891,429
16.2 Net deferred taX @SSEL.........ovvrrrrririreeesre st ssnsenes | ersessseenns 195,642,853 | ............ 114,839,269 | .......ccco.... 80,803,584 | .....cooevennn. 80,803,585
17, Guaranty funds receivable OF ON AEBPOSIL..........c.cvevevieeieie ettt sssssaens | evsesessssssssessesssssssesesssas | setessessssesssssessessessssesseses
18. Electronic data processing equipment and SOtWare............cccceeveviieviicreeeeesee s | ceeverinenns 147,742,955 104,846,779
19. Furniture and equipment, including health care delivery assets (§.......... 0)erereereiereeseeseeeesnees | e 891,043 | .o 891,043 | .o 0 [
20. Net adjustment in assets and liabilities due to foreign eXChaNGE FALES..........cccvvveeveiiirieiieiiees | e ieienes | everes s sesnes | seesssessssesssssssessesinead 0 [
21. Receivables from parent, subsidiaries and affiliates............cccervevreerieieeiesieeeeeeece s | ceeveisiienens 29,540,408 | ......covvveriereerieeeieen | e 29,540,408 | ............... 24,481,761
22. Health care ($.....53,313,414) and other amounts reCIVabIE...........cc.cvveevvvevvevererereeiseseveeiieses | eevenrnnenns 61,912,897 | ..coevvvevnes 2,284,057 | ..cocvvvrrnnn 59,628,840 | ............. 124,079,160
23. Aggregate write-ins for other than iNVESted @SSELS..........ccvviveviirieeeeieeeeee e | enrenieians 559,386,857 | ............. 164,647,623 | ............. 394,739,234 | ............. 166,934,615
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)..........ccceueieieineeeisisseseessessesssssesesssssssessessssssesses | svvessnead 6,426,781,539
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........ccevveureveves | cererrernieneseiseieeseins
26.  Total (LINES 24 @NA 25).......ccveumreirrierieeeiesiieesissesisese s sessesss s ssssesssesesssenesns | seseeeeons 6,426,781,539
DETAILS OF WRITE-INS
090, 1ottt R SRRt | sesb e ettt | ettt | enes st (O TR
0002, ..ot | ek e sttt | ettt enine | fenes st (O TR
0903, ..ottt R | Seeb e et R ettt | ettt | enes st (O RN
0998. Summary of remaining write-ins for Line 9 from overflow page.........cccoevvvieenininensnieeiens | e (0 {1 (0 R 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)......cvirieeiiiiieieiisiisisiersissesssessesnesnsens | cersesssesseessssseesessnsnes {0 {0 [0 0
2301. Miscellaneous Accounts RECEIVADIE.............ccciuiiiiiriiniiniiniiissessssienes | e 11,943,224 | .............. 11,943,224 | oo (O O
2302. Prepaid and Other ASSELS...........ccviieiieiieieeeie et ssb et ss e ssnans | sevsssesesssenns 3,316,531 | .o 3,316,531 | oo 0 [
2303. AdVanCes 10 PrOVIAENS............ccciiiiiiiiisss s sssssssssesssassens | onseessa 407,435,137 | oo 12,695,903
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccccovvevevvieviivecvcneceenenns 136,691,965 136,691,965
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8bOVE).........rrerrersmrrereessresreesssieseresneens 559,386,857 164,647,623
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinSUrance CEAEM)..........ovrrivereereriererereeeesesesesssseeniens | cesveesenierenns 715,097,382 | ..o | e 715,097,382 |...cccueveve. 627,124,687
2. Accrued medical incentive pool and bonUS @MOUNES..........c.cceveieieiriisieieseeseeissienens | censesseissiennes 21,383,981 | .ot | s 21,383,981 | .covoevvirinns 23,413,626
3. Unpaid claims adjustment EXPENSES..........c.vueririrrieinrnieieiserseieeseseeeeseissseessssssssens | coesseessenssesses 80,734,494 |.... 80,734,494 | ..o 70,858,528
4. Aggregate health POliCY FESEIVES........ccevciiiieiieieseseese e ssssnsenss | evesssssssesees 918,982,844 | ... | e, 918,982,844 | ................ 972,936,420
5. AQQregate life PONICY FESEIVES........evuererirrireeeiresiieeise e tsesess st sssessssssessessnss | sressessessssssessasssssessassnssns | sessssssessessasssnssessensnssessans | stessesssssesssssssssessanssnssn 0 [
6.  Property/casualty unearmned Premilm MESEIVE. .........cciueureieviieireieississsesseessssssessessssessenss | sessesssssssessesssssssesesssssssens | sessessessssessessessssessesessnsns | siessessssessessesssssssessessnsen [0 T
7. Aggregate health Claim MESEIVES........c st ssens | sreessesstessesssssssssessesnsssnses | sesessesessssessesssssssssessesness | sesesseensssssesneenssnssesesnnes (0 T
8.  Premiums received in advance
9. General expenses dUE OF ACCIUBM...........c.cviveevivrieeireieieeiese s sesses e ssbesaess | seessesisssssesens 88,103,172 | oo | covereseeiiesnaas 88,103,172 | .cvvverree. 120,027,285
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES)).....ccvuerrerrererrrreireiriirrieieissiessesesssssssessesssses | sressesssssssesses 23,033,330 | .ooverreiereseeeseienes | v 23,033,330 | oo
10.2 Net deferred taX HADIIHY. .........c..ererrereeieecereie ettt ss st essns | eressestessessessessssssessensassnns | sessesssessessssssssessessnsssessans | ssessssssssesssssessessanssnesn [0 U
11. Ceded reinsurance Premiums PAYADIE...........ccovcueieiireiiicteie et ess s bessees | seressssssesesssessssssessssssessnss | sressesessesesssssessssesessssesesss | tevsssessssssesssssessssesessnnnd 0 [
12.  Amounts withheld or retained for the account of others...........cccooceveieieeceecececeeees | e 16,501,362 | ..o | eveeenieeiinns 16,501,362 | ....ccovveveneeee 10,722,794
13.  Remittances and items not allocated.............c.cooviiiniinciieiiiis | e 6,463,170 | oo | i) 6,463,170 | ..ccoovvrrrrnns 6,698,023
14. Borrowed money (including $.......... 0 current) and interest
thereon $.....562,121 (including §.......... 0 CUITENE). .ot esssnenie | conenssesennns 812,113,733 |.... 812,113,733 | oo 313,420,977
15.  Amounts due to parent, subsidiaries and affiliates............ccocvereriereeeeeee e [ e 40,983,123 | ..o | e 40,983,123 | ..ccooevereinene 51,122,402
16, Payable fOr SECUMHES. .......covvvivieieiseieieisetesete e sss st sns | evsessssssesaens 12,011,564 | ..o | e 12,011,564 | ..o 577,184
17.  Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and §.......... 0 UNAULhOTIZE TEINSUTETS)......cverreereeeererresnrsnseseessenes | eernereressessssssssssseessssenseens
18.  Reinsurance in UnauthOriZEd COMPANIES..........ccciviireiiiiierieieisiese e sessessessss | stesessssessessssssssassesssssstes | sesessesisssssessessssssssssassessnss | sosessessssassessessssessesesnes [0 T
19. Net adjustments in assets and liabilities due to foreign EXChaNGE FAtES.........ovvuererrerrinies [ e | cnreeesssee e sessenes | seseeesessessnsesssessessssseses [0 U
20. Liability for amounts held under uninsured plans.............cocceevenrnieiensieseesssseseiees | oevsessssenens 189,117,219 | oo | e 189,117,219 | ocvverne 187,168,880
21.  Aggregate write-ins for other liabilities (including §.......... 0 CUMTENE).cveeeeeeeeeeeieiieees [ eneseesenenens 552,820,741 | oo [V 552,820,741 | ..o 516,068,036
22, Total liabilities (LINES 110 21)......vvrricrirrrireieerisceieesiesesessiseessesssesssssssssssesssesssns | cosseessnens 3477,346,115 | ..o (O 3,477,346,115 | ....ccooeuce 2,900,138,842
23. Aggregate write-ins for special SUMPIUS fUNDS...........c.overirerererrininsneeeseseeeeeeeseesesseeens | ceeeesenens 90,0, O R ) 0.9 ORI IRRTTRRRN (0 0
24, CommON CAPItAl STOCK. ... vttt | ceessssenaes ). 0 O R XXX rtievrrirrinnies [ erreinsissieessiesesessssnsenns | evsesessssessessssssessesesnsns
25, Preferred Capital SLOCK.........coruriuererrieiecireieiscieeie ettt ssennas | seeeesenes XXX | e XXXtevriirieiies et | eveesessssese s snas
26.  Gross paid in and contributed SUMPIUS........c.cciurireirriiirieeeisee e esssssesessssssens | cesesnseesnes ). 0, O T XXX tvieieinrinnns | cersinsieieississssssssssessees | sieseessssssesessssssessesesnse
27, SUPIUS NOLES....eoeeecerciseeececeee ettt ettt st ensnsas | seeseesesens 9,0, O R XXX ttririeiies et | eviesesssse s snas
28. Aggregate write-ins for other than special surplus funds
29.  Unassigned fUNAS (SUMPIUS)........cerurrurreemerrernerneesereiseseneessessesseeseesssssessesessesssesssssessssssessas
30. Less treasury stock, at cost:
30.1 .....0.000 shares common (value included in Line 24 §.......... (1) FSSTOURUTTURITIRN IV ) 0.0 ORI IR XXX oteiririinnies [ | essesessssesses e snees
30.2 .....0.000 shares preferred (value included in Line 25 §......... (0) SO BRI 0.0, SO S XXX oiveevrireies | eeersieseeesesessesesissiesens | eeressissesesessessssesseesenssneas
31. Total capital and surplus (Lines 23 to 29 minus Lin€ 30).........cccceveuerrreieierieriesieseseins | covevsniennes XXX ovvvvievieiiens | e D00 SO TR 2,545,510,873 |............. 2,227,406,513
32. Total liabilities, capital and surplus (LINES 22 and 31).........cccoeuevevererrereieresereeeseeieeiesens | coveesraenens 9,9, CHTRTIN INSRON ). 0. GO (NN 6,022,856,988 | ............. 5,127,545,355
DETAILS OF WRITE-INS
2101. Postretirement LIabilitIes............c.u v secssessessssesssesssessseens | consesssesesnns 392,487,707 | ..oocverrrriceeeeninereineenins [ cornrerineciinne 392,487,707 | ..coovvvvrnne 392,195,296
2102. Liability for UnCashed ChECKS...........ceuvererirnrirrieiinrinsisisssssessessssssssessssessssssesssssssssssnnes | sessnssssssessnnes 12,790,397 | ..o | e 12,790,397 | .o 10,912,275
2103. AdVANCES 10 PIOVIETS........coourivrrrirrireeiieriserisesisessiessssesesseseesssesssssessesssssesssesnenns | coreesssesesnns 131,065,983 |.... 131,065,983 | ....coovvvvennc 74,259,904
2198. Summary of remaining write-ins for Line 21 from overflow page...........cccocvevveveeereereesiees | coeverrerenenne 16,476,654 | ..o (01 16,476,654 | ......ccccevnee. 38,700,561
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 8bOVE).......covvwerrrernerermmrinsseesersssereeens | cossresneneenes 552,820,741 | ..o (O 552,820,741 | ...ocovcvvnnns 516,068,036
2307, bR R ARttt e s enne | entesseenetees et etsteese st enneans | ceretessesetsteese et st antessetne | feeetentess et e tentense s nesentens | chesseeetent et nen sttt
2302, oottt | Sestsn et tnnen | seeetenee ettt nens | sttt | srsenet et
2303, eSS E SRR R AR R s Rt R R st e tnnr | SEetseesestensessessentessessantes | Hressestnties st st eessestenseties | £estessestess et essent st s entens | nessessentne st st nt st treen
2398. Summary of remaining write-ins for Line 23 from overflow page.........ccccovoverenieiiereinns | vervevviennns ). 0.0, S
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE)......coverererrrerrereisnressessessessnessesns | cessessessnenas 2.9, SO I 20,0 O RN (O 0
2807, ook ennt e | Sestsen sttt s e tnnen | serebese ettt ene | sttt | srseeet st
2802. ..ottt eent e | Hestiess st s e nen et enntns | seeetseessenest st een s et nens | eeest et n s s | ceseest et enent et
2803, .o Rt | sestsene sttt | serese ettt rens | st | srseeet e
2898. Summary of remaining write-ins for Line 28 from overflow page.........c..cocuoeereeneeneernenenes | coveereennenes 0.0, S
2899. Totals (Lines 2801 thru 2803 plus 2898) (Line 28 @DOVE).......ovrreireererrersreressessessnsanessens | eessesesanenas 0.0, SO I D O IO (O 0

Qo3




Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS......ooieeriririciieet sttt | fssseeens D00, Y [ 15,446,399 |.....cooonvvnnnn. 15,692,621 |...ccoocvvvrennns 20,913,922
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvvvererrerreerierens | cvrverrene )0, 0, SO I 5,203,473,766 | ............ 5,074,221,437 | ............ 6,835,648,248
3. Change in unearned premium reserves and reserve for rate credits..........ooveveverieeniens | cvvvennens )0, 0, ORI (NN 56,853,576 | ....cvvvrvenes 48,258,983 |.....ccoevne. (29,608,038)
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....cvuevriverreirereirierseiesssiessesesssssssessessssenes | seessessens XXX oetirrrriereinns [ coernsressississiessssssessesens | snsiessssssssssessssssessennss | sessssesesnssessesesssssseseses
5. RISKTBVENUE. ...t | eniiniens XXX vttt [ revrininisissisniesienes | s snssnies | seessessesss s
6. Aggregate write-ins for other health care related revenUES..........cccocvvveieveeceesesieeseinnes | cvreeieeens XXX riivrerieieinns | vvensrenseessissieeeessiessenns (0 N [0 0
7. Aggregate write-ins for other non-health reVENUES............ccvriveririeieieeiee s | ceesienans XXX tvivrerreesinne | onesnsenseesssssesseesseensenns (V1 I [0 I 0
8. Total revenues (LINES 210 7)......cvurrverrimriinerineriesesesessesssessisesssesesssessssssssesessessssesinns | seoneeesnns )99, RN IR 5,260,327,342 | ............ 5,122,480,420 | ............ 6,806,040,210
Hospital and Medical:
9. Hospital/Medical DENEFLS...........cccurrrireiiieiirree s esessesssssnssenes | sesssessssesssssessesssnssssenes | sevesseeeens 3,989,073,434 | ........... 3,840,330,731 | coovvvvuvs 4,996,361,297
10, Other ProfeSSIONAl SEIVICES.........cuiuriiiieieiriieiee ettt st sssntenss | sesssssessesssssssessessessnsessens | sosssessesssnes 72,041,429 | ..ocovivn 70,966,504 | ........ccoee.. 90,332,452
11, OULSIE TEIBITAIS.......eoevereceeeiireiresie sttt enes | sbssesssseessens s sssnestsnsins | wesnessesss st ssessnensses | ebssesssnestsesssenssssenssnenene | seseesssesssenesseesssneseenesns
12, EmErgency room and OUL-Of-GIBA...........ccccvucviriirireiiiieiseeteete et sssebessssesenss | sessetessssesessssesessssesessnseses | sesessesessssssessssesesssesessnses | sesessssssesassesessssssessssssessns | sesssessssesessssesessssssesssesens
13, PrESCrIDHON GIUGS.....ccveeevireeeeiieeiseresi st ess st sssenses | eesssessessssnesssessssessssnnesss. | sesssessssnees 766,351,590 | ....ccvvvnven 750,999,424 | ............... 972,615,696
14. Aggregate write-ins for other hospital and MEICAL............ccccouevivrireiciceiiee s | e 0 [ oo (O OO 0 [ oo 0
15. Incentive pool, withhold adjustments and bonUS @MOUNLS..............cccuiviieiiiieniceeeeeiieens [ e seserenines | ereresreseninna 44,868,589 | ................. 34,337,750 | ..o 49,810,223
16, Subtotal (LINES 910 15).......cvuurerreririirriererieesies s sssssessssnssessssssssesssens | cessssssessssessssnessensnesd | coreereonns 4,872,335,042 | ............ 4,696,634,409 | ........... 6,109,119,668
Less:
17, NEt rEINSUTANCE TECOVETIES. ........cvveeverereieisieseresesessssesss st sesssesss s ssssssessssesessssesessssesessssesssns | sesseressssessssssssssssessssnesss | essssessssssesanns 1,121,370 | | eeriseierinienas 1,256,673
18.  Total hospital and medical (LINES 16 MINUS 17).....c.uurermrrerrrerreeereeessneseesssessssesssessssssssns | sesssmeessmsssssssssesssssssnns (U I 4,871,213,672 | ............ 4,696,634,409 | ............ 6,107,862,995
19, NON-hEAIN ClAIMS (MEE).......cvriereriieiiesireieisrsese sttt ettt ss st snssesss | ssssssessesssssssssassansssssnstens | stesssessessassssssnssessssssnssesss | sesssssssssessasssnssessanssnssnssns | sesesssessnssssssnsssssessnsnnssens
20. Claims adjustment expenses, including $.....79,244,026 cost containment EXPENSES............ | coeveeveereeereeereeereineeenneens | covveesesennens 200,978,627 | ......co...... 161,596,993 | ............... 245,471,136
21, General adminiStrative BXPENSES..........cceveveevieeieeieiesesese st ssss e ssssesses e ssssessessssnsns | stesssssssssssssessesssssssesesanss | sesessesssones 395,861,560 | ...ccvevnee. 376,520,993 | ............... 482,568,788
22. Increase in reserves for life and accident and health contracts (including
F T 0 increase in reSErves for life ONIY)...... ..o seeessseeesssessessesessens | rsssssssssssssssssssnssssssssensss | seessssssssssssans 2,900,000 |...corrrrenne (61,750,000) | ...veverrennenes (9,264,000)
23. Total underwriting deductions (Lines 18 through 22).............ccoeuiurieiiireieiieieiesisieeesies | e 0] . 5470,953,859 |............ 5,173,002,395 | ............ 6,826,638,919
24.  Net underwriting gain or (10SS) (LINES 8 MINUS 23).......cueiuererrureneeneereeesineeseesessessssseessssssns | cesessesens .0, SO (210,626,517) | cevvovvernennes (50,521,975) | ..overveneennes (20,598,709)
25.  Netinvestment iNCOME BAMEM..........c.crrurerriireeiereseeieesesesssseessesssessssesssessssesssssssns | sessseessssessssssssssssnsssness | sovessnssesnnes 149,203,514 151,528,769 | .....cooevenne. 204,760,769
26. Net realized capital gains (losses) less capital gains tax of $.....19,771,308.........cc.oovveuerreeres [ orresreersniesrsresssessesseenss | ovvessessssnienes 79,085,233 | ...ccovvrennne 7,312,744 |.............. (142,041,377)
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26)...........cuuveeerrurrerneereeeeseeneeeeseeneesseseeseees | sreesssssessssssssssssssasssens ()] [ 228,288,747 | ...oovovvenve. 158,841,513 | oo 62,719,392
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... 0)]-nvverereesees ettt | freess ettt st | fessseesseess s st stenstensts | eestestesst sttt en b enties | sesties sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES...........cvurerrerrereereeseesreeseeeeseesseeseeseesssesessns | sreesssssssssssssssssssssesssens (O] I (31,708,684) | ....coverrrenenns 4,370,792 | oo (14,421,621)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvuureererieeemeeieeiseriessssessssessssesssssssesssnses | sevssseeens )90, RS ISR (14,046,454) | ..o 112,690,330 | ...covverernnc 27,699,062
31.  Federal and foreign inCOME taXxes INCUIMEd...........ccevuviuiveieeieiieieie e sssesens | erssienans 00,0 S IR (14,629,426) | .......ccocuuue.. 2,329,814 | ................. 23,574,143
32.  Netincome (I0ss) (LINES 30 MINUS 31).........ccuerrrerrrererirriririeiinenisecessesninesessereseesssensseenens | coneeeenns )00 R [N 582,972 | ...covvvenne 110,360,516 | ....cocvvvnerne. 4,124,919

0698. Summary of remaining write-ins for Line 6 from overflow page..........oc.veverereneeneereensenenees | ceveeenes D90 S R (0 T [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE).........evrerrerrrereerirsissrsssesssssessnessesenes | seessssnes XXX tisirrmneesenne [ eoreneesnssensessesesessesseeens (01 I [ I 0
07071, et | eereneneae XXX e voreeernerennne | coveeesmeeesssesssessssessssesns | neessssssssasessesssssssssssssns | seseessssessessssssssssssssssenns
0702, oo | eeneneneas XXX e vtrerernrennnes | crveeermeeemsessssssssnssssnsssnns | nnessssssssassssssssssssssassssns | seseesssssssnesssnssssssssssessas
0703, oot | eeneneneas XXX e vtreeerneeenee | coveeermnessseesssessneessssesns | nnessssssssssessesssssssssssssns | sesessssessesssssssssssssssesens
0798. Summary of remaining write-ins for Line 7 from overflow page.........coc.eeevereereeneeneenneneenenees | cevreeenees D90 G TR (0 R [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LN 7 @DOVE).......ourvrrerrerersressererssesssessessessnessessnes | seesssenes XXX tiirrrneesenee [ eoresersmsensessesesessesseens (1 I [0 I 0
TADT. Rkt | HEiee bbbttt etaee | Heeebieen ettt | rentent sttt ennts | seebs ettt
TA02. e Rkt | Heseet ettt enaee | Heeerieen ettt sttt | rentent sttt neennis | setbee et
TA03. Rkt | Hbse bbbttt s eniee | Heeesieen ettt ettt | rentent sttt | setbie ettt
1498. Summary of remaining write-ins for Line 14 from overflow Page...........ocueeeerrenrenieneeneiniinees | overreeseesesneeseesseseeneens [0 1 IO [0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE).......ouererreirurrirriieiisiessissesnsssessissnes | ersesssssssssssssessessssasesens [0 (P [0 I 0
2901, MISCEIANEOUS INCOME..........veeeeeeeeeeeeee ettt ettt ettt s sttt s tseeesesesesesesnsns | orenensnesnesesesesssesssessenens | srerersssesesesens (9,923,028)

2902. MHIC GOOAWIll WFItE Off.........oeuierrirririicisieecesie sttt | ceoesiesssessessessesssesseenss | eenens ...(21,785,656)

2003, ettt | Shtseent ettt | ertieens

2998. Summary of remaining write-ins for Line 29 from overflow page..........ccccccverieieniveierieiiens | ceveveieiiesesssseeenad [0 SRR 0 | oo [0 R 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNe 29 DOVE)..........riueuirsmirminiressenessesesssnssssesesnes | cerssssnssessssssssssssesssssoas [V (31,708,684) | .....oooevvennns 4,370,792 | ...ccovvevennn. (14,421,621)
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUIPIUS PriOr FEPOTHING YEAN.........cvrvererereirereriseisessssessesssssssssesessessssssessess s essessssssessessssssessasssssessassnssnens
Netincome OF (I0SS) fTOM LINE 32.........ovuiuririreinriieisecissiseesesstse sttt ss s nsnes
Change in valuation basis of aggregate policy and Claim rESEIVES............ccocueveveveerieeieeeseese e
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net deferred INCOME taX.........cvuruririereeeieieeire ettt
Change iN NONAAMITEA ASSEES.......vuururrerriierrieiieeiseis ettt bbbttt s st
Change in UNAUhONZEA FEINSUIANGCE. ..........vuuruuririereeeseieeeese et et es et ss st et s s ss st
ChaNnGe iN rEASUNY STOCK. .......cvuvecercireireeiee ettt b bbbttt
ChaNGE N SUMPIUS NOLES. ....euereeeceriee ittt sttt s sttt
Cumulative effect of changes in accounting PriNCIPIES.........c..vurueirrienrireieirre st
Capital changes:

BA.1 PIH IN.etrivtrtteeseeees st
44.2 Transferred from surplus (StOCK DIVIAENA)...........cocueveeiciiiiieiccse ettt
44.3 TranSTErred t0 SUMPIUS. .......cvevueiiteiieie ettt bbb bbbt bbbt
Surplus adjustments:

45,1 PIH IN.vtriririteeessese sttt
45.2 Transferred to capital (StOCK DIVIAENG)..........cuvuriueiiiiieieieiceie ettt nees
45.3 Transferred from CAPILAL..........cccoieieieiiiisie ettt
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUMPIUS..........cvuevriiiieiieireicieise ettt nees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNE 33 PIUS 48).........erurrieieieininieieicisseeseesese s sees

............ 2,227,406,513

...................... 582,972

...................... 157,319

................. 68,209,905

............ 2,406,089,078

............... 110,360,516

................... 1,352,359

................ (69,741,556)

............ 2,406,089,078

................... 4,124,919

................. 24,516,592

................ (65,058,869)

............... 318,104,360

............ 2,545,510,873

(26,145,283)

............ 2,379,943,795

.............. (178,682,565)

............ 2,227,406,513

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEMlOW PAgE..........cureirrrerrieiieineieesseieeseeeeseei et sseseeeens

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).........ciueieriiisieieississies ettt nsenaa
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN

CASH FLOW

Currerlt Year Prior Yeﬁr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllected NEt OF FBINSUFANCE. ........ccvueieveece ettt a st b s sas s sssssssensens | svessessssssssesans 5,195,965,355 | .....cccoeevennnnd 6,808,904,325
2. NEEINVESIMENTINCOME. ......cuuiiiececisce ettt b bbbttt st | bresbesiensessnnaanes 151,948,972 | ..o 166,613,739
3. MISCEIANEOUS INCOME......coueeirireierrereeeerise s ees ettt s stk s st n s st e s b esensensnsns | sesesssssssessenssssnsns (9,923,028) | ..ovovvrrerininans (17,372,470)
4. TOtal (LINES 1 hTOUGN 3)...ouieeieeiieiieii ettt bbbk bbbttt | iesbsesssenssenees 5,337,991,299 | ....ccooovrrvn. 6,958,145,594
5. Benefit and 10SS related PAYMENLS...........ccucvviieeieiceeeecteee ettt ettt st et tenaenans | everssseneesesas 4,785,270,622 | .....ccevevnee. 6,355,588,523
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cuiuiurieieiciisieieieesssessissiesesens | crresssieseissssiese s sssssssessssnses | sessssesesssssssssessessssessessesssenes
7. Commissions, expenses paid and aggregate Write-ins for dBAUCHONS...........vrveieririniseieissiese e ssssessssesssesns | sessssssssessnnenees 663,555,173 | ..o 663,831,666
8. Dividends paid t0 POCYNOIAETS.........cviuiiiieieicice ettt sttt bbb bbbt s s bensans | sbsesassessesstestes e s s sensessessessntes | nebestessessssnsess e st en st et nee
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (I0SSES)..........covuecrerrererreereecreerereessensaens | coveseessssesssesneens (23,782,877) | ..o, 11,587,260
10.  Total (Lines 5 through 9) 5,425,042,918 ..7,031,007,449
11, Net cash from operations (Line 4 MINUS LINE 10).........c.eviiiiiireieiecisie ettt sttt estessssnss | svsssssessesnsssenes (87,051,619) | v.vvvveerrerirnns (72,861,855)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BOMAS. ...ttt bbbttt | sbseeiseen s 2,257,249,135 | ooovvvieriene 2,715,210,524
1202 SHOCKS ..ot bbbttt | seessentenss st 168,249,096 | ....o.oovvrvvrrennn. 254,655,528
12.3 Mortgage loans
124 Real estate.... .16,201,525 2,474,235
12.5 Other invested assets 7,798,439
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............c.cviiiiieiciccee et | eevesssse et sesens | covssessess s sesses e ssss s s snaes
12.7  MISCEIIANEOUS PrOCEEAS.........c..oecveieetiieiiieteicie ettt sttt bbb bbb bbbt b b sse b e s s eaes st esnsetenns | sesebesssesesnsesasans 11,434,380 | ..o
12.8  Total investment proceeds (LINES 12.1 10 12.7). ..ottt sttt bensenas | evssssssessesesas 2,453,134,136 | .ooovereae. 2,980,138,726
13.  Cost of investments acquired (long-term only):
13.1 Bonds ..2,466,433,325 | ...oooovvenne 2,873,185,262
13.2 Stocks 174,139,442 | ..o 295,247,369
13,3 MOMQGAGE I0BNS.......couivieieciiicieie ettt bbb sttt a b s bt st s s bbb s b st tes s s bensenas | Hiebanssssessesnsentesesstensessessnsans | sbssstesesesten e bbb s s st st st
134 REAIESIALE. .....u.vveeeeeee ettt sttt sttt | siestiesses st 5,679,797 | oo, 9,545,640
13.5  OFNEr INVESIEA @SSELS........uvvcircieciieicieiiiei ettt bbbt bbbttt | ebsesbanbaneenbesenenes 30,625,934 | ...covvne 22,106,642
13.6  MiSCEIlANEOUS APPICALIONS. ......v.vuiviiiiceeicicteitsciet ettt se bbb s s st a b s e st s b b s st s s ea s s b ensntetessnsens | sbssetessnsesessnsessnnes 7,527,155 | oo 45,884,015
13.7 Total investments acquired (LINES 13.110 13.6)........cccvrercrriiieiecsreeeeese e 2,684,405,653 | ...coooverne. 3,245,968,928
14.  Net increase (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES......vuiveieeieiicieiieie etttk s st s bbbt s st ssesns | Hiebsnsassessesnsantessesssensessensnsens | sesssestessesnsessessessessnsansessesantes
16.2 Capital and paid in SUPIUS, 1SS trEASUNY STOCK. ...........ruuruureererrireeereieis e eseeeseess ettt e st ese st s s ss st ent s estenens | sessessassseesessestnesestesssessessentans | sestesssssssssasssssnssessasssnesantnenns
16.3 BOITOWEM fUNGS. .....vevoeveieieiieii ittt bbbttt | cbnesbsesisesesenesa 498,551,612 | ..ovvoverreiriinaee 175,458,871
16.4 Net deposits on deposit-type contracts and other INSUFANCE TADIIIHIES. ..........c.ruuereruririereieireeie et esessenees | seeseeseseee st estseesestesssessessestns | sestessessessassssssessessasssessassnenns
16.5 Dividends to stockholders
16.6 Other cash provided (applied)... ..(100,976,736) | . ..(60,268,571)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).... 397,574,876 | ...ccocvevrrnnnn 115,190,300
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LIN€ 17).......ccueeereerrensenineneireenenes | vveeeineieesiinei 79,251,740 | oo (223,501,757)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI.......euceieieciite ettt bbb bbb st bbb s sttt s s bnae s sannns | sbensessessesnsneas (149,593,294) | ...cvvvvererrrnn 73,908,463
19.2 End of period (LINE 18 PIUS LINE 19.1)........cvurieiieriieiiececec sttt enstesssnnsns | oenssesssesssenssennens (70,341,554) | ....ovvovrrnne (149,593,294)
|No‘[e: Supplemental disclosures of cash flow information for non-cash transactions: | ‘
20,0007 ittt et f R kR R R R R E SRR E R E R E A E AR E L EeEE £ eLE LA eLE LA 4LE 4R 4R LR E e EE L E LR oLk eeE ek ekttt | 4ehEeREeeE ek ek etttk ennb s | chbeet et et ettt
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PO YEAI. ... sssssesess | cesiesssnessenesens 1,730,312 | oo 196,381 | .covovvrrrereinnns 1,074,346 | ..o, 207,067 | ..ovverreeeerirrerirenens 4,082 | oo 19,528 |..vvoeveeriienriennns 82,797 | .o 93,280 [ vvoueeeerireirienesienisnes | e 52,831

2. First QUAMET.....c.oucvieceericeescseesesesennienesenes [ reeeenenisesinenens 1,727,003 | oo 209,925 | ..o 1,036,992 |..cvoerireriicrinne. 212,564 | ..o 3442 | s 18,031 | 82,007 | ..ovevererrirrrinnns 108,011 [ oo | eeeerieneseereesei 56,031

3. 8CONA QUAIET.......orveeerrieiiiieeireireireireireiseereireies | eererieniesienins 1,709,853 | ..o 211175 | 1,019,238 | .o 211,830 | o 3,598 | 17,519 [ 82,295 | oo 108,165 | oveveeereeereeererereenisnesens | cereeeeeeesneneesess 56,033

4. THIrd QUAIET......coucercerciecieseecieeesiesssseseseseinee | reesssesnssnesnees 1,631,043 | oo 207,637 | .oeveerierierieninn. 996,059 | ...vvvrrrrrrrirninne 210,665 | ..ovverriirierincrinene 4846 | .o, 19,886 | ..vvorvrrirrircrirenene 82,507 | .o 109,443 | oo | s
5. Current Year

Hospital Patient Days Incurred

Number of Inpatient AdmISSIONS.........cccocvieiiiieiiiieinnnns

Health Premiums Written (a)

Life Premiums Direct.............

Property/Casualty Premiums Written.............cccocoveereiennnn.

Health Premiums Eamed.......

Property/Casualty Premiums Earned.............cccocevvvireunnnne

Amount Paid for Provision of Health Care Services............

Amount Incurred for Provision of Health Care Services......

................ 4,786,391,992

................ 4,872,335,042

.................. 343,178,944

.................. 354,344,061

................ 2,876,183,482

................ 2,881,341,350

.................. 309,858,607

.................. 318,690,017

.................... 10,148,365

...................... 9,930,443

.................... 55,588,764

.................... 55,518,899

.................. 237,773,720

.................. 242,951,064

.................. 782,689,205

.................. 808,224,798

.................. 170,970,905

.................. 201,334,410

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....942,064,819.
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91-120 Days Over 120 Days Total

Claims Unpaid (Reported)

....................................................................................................................................................................................................... I X o 0 < oo 3y 2 < T oo X - A oL 1 4 A Iy e vl

0199999. Individually Listed Claims Unpaid.... 26,683,231 | i 604,528 | ... ...38,743 | .. L2617 | ... AT ..27,329,296

[0 e T e o o — 26,683,231 ..27,329,296

0599999. Unreported Claims and Other Claim 687,768,086

0799999. Total Claims Unpaid.........cccccoevrverrrrererernnne. 715,097,382
........ 21,383,981

0899999. Accrued Medical Incentive Pool and Bonus Amounts
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital ANd MEAICAL)...........cccueuuieiiiicieiese sttt b ettt ssessentans | sbsbssssessestansesseseans 331,902,234 |..cocvirerrreinn 2,848,181,002 |....ccvvvverrrerererinnnns 31,051,324 | .o 353,281,845 |...covoverererrieis 362,953,558 |..oovverereririieins 365,980,538
2. MEICArE SUPPIBMENL........ccoucveeieeeiciecie ittt sttt bbbt s et bbbt b se st en st s b es bbb st st banss | abbnsasssessessssassanssnes 54,561,935 | ..oovvererreiereirn. 255,296,672 | ..ovvereerreeirerereiieninns 2,640,394 | ..oooveiieeeeen 71,210,251 | oo 57,202,329 |..coooviverererrereeie 65,019,235
3L DBNAI ONIY..o.veviectte et bbb bRt b bbb Attt st a s bt | eebenaeseese st s st n e sas 3,551,738 | .o 52,037,026 |....ccoovererirriereiiinns 92,668 | ...covvreririreieieians 3,003,254 | ...cooiieiieian 3,644,406 |.....oovveriireierennn 3,165,788
A, VISION ONIY..oviiteiieciiiisicie sttt bbb st s s R bRt ntns | Sinties s sttt en e taees T42,488 | ..o 9,405,877 | ..o 7,790 [ 548,456 | ..ooovveiereriereieienins 750,278 | .o 774,168
5. Federal Employees Health BENEitS PIAN............cc.ccciuiiuiiiciccscsee ettt bbbt sbss s | esssssssssssessessessessans 34,270,279 | .covvereeeeiereiine 203,503,441 | .ooovverereeiereieiians 3,516,366 |...cccoovrvrererrrrninens 38,583,664 |.....cccoovverrerrireinn. 37,786,645 |...cooevvverererrerei. 36,922,686
6. THIE XV = MEAICAIE.........coevveeieriieieteei ettt bbbt bbb s b s bbb s b es b ssans | Hessesassssessesanssseenans 101,245,201 | .ocvcvicreeine 681,444,004 | ...oovovevereierere. 12,827,213 | oo 146,789,234 |..cocvvevererierinne 114,072,414 | .o 134,080,854
T. THIE XIX = MEBAICAIG. ......cvoveieciecee ettt ettt sttt e a st s e s st s s b s s sse s b e st et e bssessesassasaases | sessessessssstesssssssessesssssnssssessssssasss | 1evsesmsessesssssssessesssssssessesssassessnsas | setessessssssssssesssssssassessssassessesssessns | sssesssssssessesssssssessnssnsessesssassessessns | sresssssessessssessessssessesssssssassessnsand L0 T
8. OtNEINEAIN.........oeeeeei bbbttt bbbttt bis | estntes st ent et sentns 19,462,574 | ..o, 151,508,331 | .oivirerseiieerieriae 16,190,148 |...oovoorririerersricnaas 35,354,775 | .o, 35,652,722 | ..oovorierieriersiiiies 21,181,418
9. Health SUDLOtAI (LINES 110 8)......ouiuieieieiiiieteieete ettt bbbttt sttt n s | etsstsssesssssssessesstnes 545,736,449 | ..o 4,201,376,353 | ..o 66,325,903 | ..o, 648,771,479 | .o, 612,062,352 | ..o 627,124,687
10, HEAINCAIE MECEIVADIES ()...vuvuvuererrerrerirereeeeiseesseseeeeesseee s aseesses s es e ss et ss s s e s e bsessantns | fesessessessanssessnssent et essessensanssnssns | esssssessessasesnssessessnens 8740414 | oo | et | ceee et [0 U
T, OFNEE NON-NEAIN. ..ot s £kt s s 8ebeeEees e s bbb sk s s sse s et | £1ebntessetstes s bbb s s et st et e st et e tente | ensessetentesse bt et e s st n s st entesseta | nebetessebeten R sttt nt et b st et sntenns | nesessetesent et et ante s st en s s etnsensenans | sbesentesses st en ettt nsensen s L0 PR
12.  Medical incentive pooIS and DONUS @MOUNES.........c.ccuiveiieiiieie ettt sttt enes | fnsssesessntessessntensenas 11,599,083 | .o 35,299,151 | oo 631,800 [.ooririiiireieiians 20,752,181 [ oo 12,230,883 | ..o 23,413,626
13, TOAIS ..ttt ettt ettt bttt b st et s sttt et bt et b s h st es st st b st et en At bt et nse s et sttt st s tsstensens | oetntessesstenaesaetentes 557,335,532 | .coovvviereren. 4,227,935,090 |..coovvririiiieran, 66,957,703 | ..cooooiiece. 669,523,660 | .....ccoovererirrrinnns 624,293,235 | ..o 650,538,313
(@) Excludes§.......... 0 loans or advances to providers not yet expensed.




Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

NOTES TO STATUTORY BASIS FINANCIAL STATEMENTS
FOR PERIOD ENDED SEPTEMBER 30, 2009

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

Blue Cross Blue Shield of Michigan (the “Company”) is incorporated as a
nonprofit health care corporation under the provisions of Michigan Public Act 350
of 1980, as amended (“P.A. 350"). Hospital, medical, and other health benefits
are provided under contracts with subscribers. The Company also operates
health maintenance organization (“HMQO") subsidiaries that provide health care
services to subscribers and contracts with various physician groups, hospitals,
and other health care providers to provide such services. In addition, the
Company operates subsidiaries that provide workers’ compensation and long-
term care insurance.

Michigan Office of Financial and Insurance Regulation (“OFIR") recognizes only
statutory basis accounting practices prescribed or permitted by the state of
Michigan for determining and reporting the financial condition and results of
operations of an insurance company. With the exception of the accounting
treatment for Premium Deficiency Reserves as discussed in the following
paragraph and footnote # 29, OFIR adopted the National Association of
Insurance Commissioners’ Accounting Practices and Procedures Manual (“NAIC
SAP”) as the basis for its statutory basis accounting practices. The
Commissioner of OFIR has the right to prescribe or permit other specific
practices that may deviate from the Accounting Practices and Procedures
promulgated by the NAIC. The accompanying statutory basis financial
statements have been prepared in conformity with accounting practices
prescribed or permitted by OFIR.

In 2008, at the direction of OFIR, the Company limited its provision for Premium
Deficiency losses not to exceed a two year time period. This deviates from the
NAIC Accounting Practices and Procedures manual as prescribed in SSAP No.
54, Individual and Group Accident and Health Contracts that requires all
reasonable foreseen losses to be accrued. If the Company’s Premium Deficiency
Reserve losses were not limited to a two-year period, statutory surplus would be
decreased by $197,000,000 at September 30, 2009.

A reconciliation of the Company’s capital and surplus between OFIR and NAIC
SAP as of September 30, 2009 is as follows:
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

Statutory Surplus - Ml OFIR $ 2,545,510,873
2008 Premium Deficiency Reserve Provision

for Losses Beyond two Years (197,000,000)
Change in Deferred Income Tax 39,400,000
Change in Non Admitted Assets (39,400,000)
Statutory Surplus - NAIC SAP $ 2,348,510,873

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of statutory-basis financial statements requires management to

make estimates and assumptions that affect the reported amounts of assets and
liabilities and disclosures of contingent assets and liabilities at the date of the

statutory-basis financial statements and the reported amounts of revenue and
expenses during the reporting period. Actual results could differ from those
estimates.

C. Accounting Policy

1.

Short-Term Investments - Short-term investments and cash equivalents are
recorded at amortized cost, which approximates market value, and include
commercial paper, certificates of deposits, and other readily marketable
investments with initial maturities less than one year for short-term
investments and three months or less for cash equivalents.

Bonds - Bonds not backed by other loans that have an NAIC designation of
one or two are stated at amortized cost using the interest method. Bonds with
an NAIC designation of three or higher are carried at the lower of amortized
cost or fair market value.

Common Stocks - Common stocks are valued as prescribed by the Securities
Valuation Office of the NAIC. Changes in unrealized appreciation and
depreciation in the value of common stocks are reflected as direct increases
or decreases in surplus.

Preferred Stocks - Preferred stocks are stated at book value for NAIC classes
one and two and lower of book value or market for NAIC classes three through
SiX.

Mortgage loans on real estate — The Company does not have any mortgage
loans.

Loan-backed securities are stated at the lower of amortized cost or fair value.
Premiums and discounts on loan-backed bonds and structured securities are
amortized using the retrospective method based on anticipated prepayments
at the date of purchase. Prepayment assumptions are obtained from broker
dealer survey values or internal estimates. Changes in estimated cash flows
from the original purchases assumptions are accounted for using the
prospective method.
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7.

10.

Investment in Subsidiaries and Goodwill - The Company uses the equity
method in accordance with SSAP No. 97, Investments in Subsidiary,
Controlled and Affiliated Entities in valuing its subsidiaries. In accordance
with SSAP No. 68, Business Combinations and Goodwill, the Company
reports its investments in subsidiaries inclusive of related goodwill balances.
Included in the Company’s common stock balance are the investments in Blue
Care Network of Michigan (BCNM), Accident Fund Insurance Company of
America (AFICA), and LifeSecure Insurance Company (LSI). Goodwill is
amortized over ten years. As of September 30, 2009 the breakdown between
goodwill and investments in subsidiaries is shown below.

September 30, 2009
Statement Value

Common Stock Investments in Subsidiaries:

Investment in BCNM* $ 374,900,000

Investment in AFICA 673,774,000

AFICA goodwill 28,321,575

Investment in Lifesecure 16,296,000
Amount included in common stock $ 1,093,291,575
Summary:

Investment in Subsidiaries $ 1,064,970,000

Goodwill 28,321,575
Total $ 1,093,291,575

* Includes investments in BCNM, Blue Care of Michigan, Blue Care Network Medical
Malpractice Self-Insurance Trust, Blue Care Network Stop-Loss, and Casualty Self-
Insurance Trust.

As of September 30, 2009 the Company’s goodwill balances were fully
admissible. The goodwill limitation calculated based on the SSAP 68 was
$206,654,407 and the Company’s actual goodwill balance was $28,321,575,
resulting in a fully admitted asset.

On June 30, 2009, the Company sold its Dentemax subsidiary to Dental
Network of America LLC, a leader in the dental industry for $45,060,343,
resulting in a net gain from sale of $25,779,405. The sale will facilitate
enhanced dental products to our customers and solidify the Company’s
position as a major carrier in the dental marketplace now and into the future.

Investments in Joint Ventures, Partnerships and Limited Liability Companies -
The Company has minor ownership interests in partnerships and limited
liability companies. The Company carries the investment in partnership based
on the underlying audited GAAP equity of the partnership. BCBSM’s
investment in National Account Service Company (NASCO) was reported as
per SSAP 97 (8)(b)(ii).

Derivatives — NOT APPLICABLE

Premium Deficiency Reserve - A liability for premium deficiency losses is
recognized when it is probable that expected claim losses and allocable
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11.

12.

13.

14,

15.

16.

administrative expenses will exceed future premiums on existing health and
other contracts without consideration of investment income. For purposes of
premium deficiency losses, contracts are grouped in a manner consistent with
the Company’s method of acquiring, servicing and measuring the profitability
of such contracts. Premium deficiency losses are generally released over the
period that the contract is in a loss position. As disclosed in footnote # 29, in
the fourth quarter of 2008 the OFIR issued a prescribed practice to limit the
time period for premium deficiency calculations to not exceed two years.

Liabilities for Unpaid Claim, Claim Adjustment Expenses, and Advances to
Providers - Liabilities for unpaid claims and claim adjustment expenses are
actuarial estimates of outstanding claims, including claims incurred but not
reported (“IBNR"). These estimates are based upon historical claims
experience modified for current trends and changes in benefit coverage, which
could vary as the claims are ultimately settled. Interim hospital advances are
reported as advances to providers. Processing expense related to claims is
accrued based on an estimate of expenses to process such claims. Revisions
in actuarial estimates are reported in the period in which they arise.

Capitalization Policy — The Company has not modified its capitalization policy
from the prior period.

Pharmaceutical Rebate Receivables — Pharmaceutical rebates are calculated
using estimates based on guaranteed rebate rates, drug benefit trends and
membership.

Real Estate — Real estate occupied by the Company is stated at cost and is
depreciated using the straight-line method over estimated useful lives ranging
from 30 to 40 years for buildings.

Long-Lived Assets - Long-lived assets held and used by the Company are
reviewed for impairment based on market factors and operational
considerations whenever events or changes in circumstances indicate that the
carrying amount of an asset may not be recoverable.

Premiums and Fee Revenues - Premiums, which generally are billed in
advance, are recognized as revenue during the respective periods of
coverage. Premiums applicable to the unexpired portion of coverage are
reflected in the accompanying statements as aggregate health policy
reserves.

Fee revenue primarily consists of administrative fees for services provided
under administrative service contracts (“ASC”), including management of
medical services, claims processing, and access to provider networks. Under
ASC arrangements, self-funded groups retain the full risk of paying claims.
Amounts due from ASC groups are equal to the amounts required to pay
claims and administrative fees. Administrative fees are earned as services are
performed and are calculated based on the number of members in a group or
the group’s claim experience. Since benefit expenses for ASC arrangements
are not the responsibility of the Company, claims paid by the Company and
the corresponding reimbursement of claims are not reported in the
accompanying statutory basis financial statements. Administrative fee
revenues related to ASC arrangements are included as a reduction in
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operating expenses, cost containment expenses, and other claim adjustment

expenses.

2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS — No Significant
Change.

3. BUSINESS COMBINATIONS — Effective March 31, 2009, the Company received

approval from the Office of Financial and Insurance Regulation (OFIR) to merge
Michigan Health Insurance Company (MHIC) into LifeSecure Insurance Company
(LSI). Prior to the merger both MHIC and LSI were wholly owned subsidiaries of
BCBSM. MHIC had no active membership and its operations had been limited to
run-out claims since 2007. Upon the merger, MHIC’s certificate of authority was
terminated and all its statutory assets and liabilities, including $8.6 million of cash
and investments, were assumed by LSI.

The merger of MHIC resulted in BCBSM expensing approximately $21,800,000 of
goodwill that was included in the Company’s carrying value of MHIC.

4. DISCONTINUED OPERATIONS — NOT APPLICABLE
5. INVESTMENTS

A. Mortgage Loans — NOT APPLICABLE

B. Debt Restructuring — NOT APPLICABLE

C. Reverse Mortgages — NOT APPLICABLE

D. Loan-Backed Securities - Loan-backed securities are stated at the lower of
amortized cost or fair value. Premiums and discounts on loan-backed bonds and
structured securities are amortized using the retrospective method based on
anticipated prepayments at the date of purchase. Prepayment assumptions are
obtained from broker dealer survey values or internal estimates. Changes in
estimated cash flows from the original purchases assumptions are accounted for
using the prospective method.

The Company impaired three collateralized loan obligation (CLO) securities
through the first nine months of 2009. The CLOs were impaired due to the
uncertainty regarding the securities probable future cash flow due to failure or
near failure of the over-collateralization test. In addition, the market values of
these securities were significantly below book value and it was not reasonable to
expect full recovery over the next three to five years.

In October 2009, these securities were sold; as such, they are considered under
SSAP No. 43R as impaired with lack of intent to hold to recovery.

These securities, within the scope of 43R, with a recognized other-than-
temporary impairment, disclosed in the aggregate, are as follows:

1 2 (1-2)
Amort Cost OTTI Recog
Before OTTI in Loss Fair Value
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Aggregate Intent to Sell - - -

Aggregate Lack of Intent to
Hold $7,000,000 $3,361,500  $3,638,500

Intent & Ability to Hold - - -

The impairment losses of $3,361,500 were included as realized losses on line 26
of the Statement of Revenue and Expenses.

E. Repurchase Agreements — NOT APPLICABLE
F. Real Estate — NOT APPLICABLE
6. JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES

A. The Company has no investments in partnerships or limited liability companies
that exceed 10 percent of its admitted assets.

B. The Company did not recognize any impairment for its investments in
partnerships or limited liability companies during the statement period.

7. INVESTMENT IMPAIRMENT

The Company has an established investment impairment policy and continuously
monitors its investments for declines in market value below book value that may
be other than temporary (OTTI). In accordance with INT 06-07 Definition of
Phrase “ Other Than Temporary”, the Company’s investment earnings year-to-
date 2009 OTTI includes $24,332,000 of investment impairment losses for
investment securities that have a fair market value less than their carrying value
and for which the decline in value was considered by management to be OTTI.
Under the provisions of INT 06-07 OTTI does not necessarily mean permanent,
but recovery is not expected in the near-term. To determine if a security is OTTI
impaired, the Company regularly performs a review of its securities. Factors
taken into account for each individual security include: the length of time and
extent to which the fair value has been less than cost; the underlying financial
condition and the specific circumstances that are impacting the issuer in the
marketplace and whether the Company has the intent and ability to hold the
security for a period of time sufficient to allow for any anticipated recovery in
value. When evaluating the underlying financial condition of a security the
Company generally reviews any debt security with a fair market value below its
carrying value by more than 20 percent. Specific criteria for debt securities
included: NAIC ratings, interest coverage ratio and ratings outlook. As of
September 30, 2009, the write-down to fair market value of debt securities
resulted in approximately $9,894,000 of OTTI losses.

For equity investments the Company reviewed securities with a fair market value
below its carrying value by more the 30 percent. Specific criteria used for equity
security OTTI determination included analyst outlook and comparing the carrying
value of the investment to target prices determined by rating analysts. As of
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September 30, 2009, the OTTI write-downs to fair market value for equity
securities resulted in approximately $14,438,000 of losses.

For securities with market values below cost that were determined not to be OTTI,
at September 30, 2009, the Company has the ability to hold these investments for
the foreseeable future and will regularly monitor the existing unrealized loss, as
well as any additional losses through future evaluation points. At future evaluation
points the Company will again consider available evidence to evaluate potential
impairment of its investments and determine if OTTI is apparent, at which time the
Company will also determine if the investment should be sold or continue to be
held in the investment portfolio and an impairment charge recorded. For declines
in market value related to general market movement in interest rates, securities
are not considered impaired, unless the Company has the positive intent to sell
the security as of the reporting date.

A. Investment income due and accrued with amounts that are over 90 days past
due will be non-admitted.

B. No investment income due and accrued was non-admitted at September 30,

2009.
8. DERIVATIVE INSTRUMENTS — NOT APPLICABLE
9. INCOME TAXES — No Significant Change.
10. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

The Company conducts business with its wholly owned subsidiaries on a routine
basis. The Company has agreements with each of its wholly owned subsidiaries
under which both or either parties may provide services to each other. The
agreements provide for monthly payments and a year-end settlement based on
actual cost of services performed. All related-party receivable and payable
balances are recorded as either amounts due to or from subsidiaries and
affiliates.

11. DEBT

The Company, as a member of the Federal Home Loan Bank of Indianapolis
(FHLBI) has borrowings outstanding in the amount of $812,113,733 as of
September 30, 2009, of which $562,121 is accrued interest due.

Of these borrowings, $46,000,000 was obtained in 2006 under the FHLBI's
Community Investment Program used to finance the Company’s Detroit Campus
Improvement Project. The term of this loan is for ten years and is subject to
floating interest rate provisions that reset every three months based on the
FHLBI's cost of funds. Interest is paid monthly on the outstanding balance.

During 2007 and 2008, a total of $200,000,000 with a term of five years was
borrowed to take advantage of favorable borrowing terms.

In 2009, additional short-term advances continue to be used for liquidity needs

and to take advantage of arbitrage opportunities. At September 30, 2009
$65,551,612 of a five-year amortizing loan was borrowed in January at a
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favorable interest rate was also outstanding. Interest is payable monthly and all
loans are collateralized by government securities at 105-110 percent of the
outstanding balance. The weighted average borrowing rate as of September 30,
2009 was 1.4 percent with a weighted average maturity of 1.37 years.

The following table provides a breakdown of outstanding loans made with FHLBI:

Year Interest 12/31/2008 9/30/2009
Originated Term Rate Description Balance Balance
2006 10 year 0.40% FHLBI - BCBSM parking garage $ 46,000,000 $ 46,000,000
2007 5 year 4.11% FHLBI - BCBSM liquidity and arbitrage 150,000,000 150,000,000
2008 5 year 4.17% FHLBI - BCBSM liquidity and arbitrage 50,000,000 50,000,000
2008 5 year 2.59% FHLBI - BCBSM liquidity and arbitrage - 65,551,612
2008 overnight variable FHLBI - BCBSM liquidity and arbitrage 67,000,000 -

2009 60 days 0.54% FHLBI - BCBSM liquidity and arbitrage - -
2009 60 days 0.55% FHLBI - BCBSM liquidity and arbitrage - -
2009 90 days 0.43% FHLBI - BCBSM liquidity and arbitrage - -

2009 90 days 0.52% BCBSM arbitrage (due 10/19/09) 200,000,000
2009 90 days 0.50% BCBSM liquidity (due 11/19/09) - 100,000,000
2009 360days  0.81% BCBSM liquidity (due 8/10/10) - 200,000,000
Total outstanding loans $ 313,000,000 $ 811,551,612

Accrued interest 421,000 562,121

$ 313,421,000 $ 812,113,733

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT
BENEFITS AND COMPENSATED ABSCENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

Substantially all employees who meet certain requirements of age and length of
service are covered by the Company'’s defined benefit retirement income plans.
Benefits paid to retirees are based on age at retirement, years of credited
service and highest monthly average earnings over 60 consecutive months.

The company maintains a separate plan for unionized employees and
employees not represented by the union. Under the Company’s retirement
account plan for non-represented employees, each participant has an account
balance to which interest and earnings credits are added. Interest is credited
guarterly based on the prior August one-year Treasury bill rate. For employees
hired prior to January 1, 2007, annual earnings credits of 6% to 10% are credited
to participants’ account balances on a monthly basis and monthly 2% annual
transition credits are made through 2008. For employees hired on or after
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January 1, 2007, annual earnings credits of 3% to 5% are credited to
participants’ account balances on a monthly basis. Employees can elect to
receive the lump-sum value of their vested account balance or monthly
payments at retirement or termination. Effective January 1, 2009, the Company
will provide defined benefit cash balance pension program for newly-hired
represented employees.

The Company expects to record a significant reduction to statutory surplus in the
fourth quarter of 2009 to reflect the fact that the accumulated benefit obligation
(ABO) in the employee defined benefit plans exceeds the fair market value of
plan assets. The current short-fall, which did not exist at the Company’s most
recent measurement date at September 30, 2008, is largely due to the significant
decline in the financial markets that occurred in the fourth quarter of 2008 which
resulted in lower asset values and discount rates used to measure the pension
plan obligations.

Pursuant to the guidance contained in SSAP No. 89, Accounting for Pensions, a
Replacement of SSAP No. 8, when the ABO of the pension plan exceeds the fair
market value of plan assets at the measurement date, an additional minimum
liability (AML) is required to be recognized in the Company’s financial statements
with a corresponding reduction to statutory surplus. Under SSAP 89, the
Company’s anticipated AML is required to be recognized after the Company’s
next measurement date which is September 30, 2009.

A summary of the Company’s pension plan funded status at December 31, 2008
using the ABO and plan assets at the last measurement date of September 30,
2008 and a projection using December 31, 2008 information is set forth

below:

Actual Projected
Balance Sheet Date 12/31/2008 12/31/2008
Measurement Date 9/30/2008 12/31/2008
FMV of Plan Assets $ 692,843,511 $ 539,304,568
ABO (683,607,170) (823,514,269)
Funding Surplus
(Shortage) $ 9,236,341 $ (284,209,701)
Discount rate for obligation
Non-union plan 8.45% 6.90%
Union Plan 8.25% 6.35%
Expected long-term rate of
return on plan assets 9.00% 9.00%

It is important to note that given the current volatility in the financial markets, the
ultimate measurement of plan assets and obligations could be significantly
different from the potential shortfall presented above. Management continues to
monitor the funded status of the pension plans closely to ensure there are
sufficient assets in the plans to meet the on-going payment obligations to
retirees.
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The Company’s workforce was reduced significantly in 2009 as employees take
advantage of the Company sponsored retirement packages. Upon retirement,
most non-bargaining employees have elected to receive their accumulated
pension benefits as a lump sum payment. Given the large number of retirements
and associated lump sum pension settlements, accounting rules require that
certain pension costs attributable to the retirees will need to be recognized as
additional pension expense in the current year. The additional pension costs,
attributable to such items as actuarial gain and losses and past plan
amendments is estimated to be $40 to $60 million. The exact amount will not be
known until the year-end valuation is completed by BCBSM'’s pension actuaries,
Watson Wyatt. The additional pension is dependent on several factors, including
discount rate, the value of pension plan assets and the total value of lump sum
payments to retirees.

The additional pension expense recognized in earnings will be largely offset by a
reduction to the non-admitted prepaid pension asset, resulting in no overall
reduction to statutory surplus.

Defined Contribution Plan — No Significant Changes
Nongqualified Plans — No Significant Changes
Multi-employer Plans — NOT APPLICABLE
Consolidated/Holding Company Plans — NOT APPLICABLE

Post employment Benefits and Compensated Absences — NOT APPLICABLE

CAPITAL AND SURPLUS, SHAREHOLDERS' DIVIDEND RESTRICTIONS AND
QUASI-REORGANIZATIONS.

Under the provisions of P.A. 350, the Company must maintain adequate
subscriber reserves to comply with Section 403 of the Michigan Insurance Code,
which requires authorized insurers to be safe, reliable and entitled to public
confidence. As a result, the Company is required to file with OFIR, on an annual
basis, its risk-based capital (‘RBC”) calculation based on the National
Association of Insurance Commissioners (“NAIC”) model. P.A. 350 requires the
Company to maintain a RBC ratio of at least 200% but not to exceed 1,000% of
subscriber reserves. At September 30, 2009 the Company was in compliance
with the RBC requirement.

BCBSM has no preferred stock outstanding.

Under the provisions of P.A. 350, the Company is deemed a charitable and
benevolent institution whose primary purpose is to promote the distribution of
healthcare services for all Michigan residents. As such, the Company has no
investors or contributed capital.

Dividend payment restriction — NOT APPLICABLE

Surplus Restriction — NOT APPLICABLE
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F. The total amount of advances to surplus not repaid — NOT APPLICABLE
G. The amount of stock held by BCBSM for special purposes — NOT APPLICABLE
H. Special surplus funds changes — NOT APPLICABLE

I.  The portion of unassigned funds (surplus) represented or reduced by each item

below:

a. Unrealized gains and losses $ 249,154,16¢
b. Nonadmitted asset values $ 68,209, 90¢
c. Provision for reinsurance $ C

J. Surplus debentures of similar obligations — NOT APPLICABLE
K. Impact of any restatement due to quasi-reorganization — NOT APPLICABLE

L. Effective dates of all quasi-reorganizations in the prior 10 years — NOT
APPLICABLE

14. CONTINGENCIES
A. Contingent Commitments — NOT APPLICABLE
B. Assessments — NOT APPLICABLE
C. Gain Contingencies — NOT APPLICABLE
D. Claims Related Extra Contractual Obligation Lawsuits — NOT APPLICABLE
E. All Other Contingencies — No significant change.
15. LEASES

On September 30, 2009 the company entered into an additional 5-year sale and
leaseback agreement with RBS Asset Finance where it sold software, furniture
and other assets totaling $25,134,622. These assets were also leased back to
the Company and no gain or loss was recognized on the transaction.

On September 28, 2009, the Company entered into a new 5-year sale and
leaseback agreement with Fifth Third Bank. In this transaction, the Company sold
capitalized Software which were also leased back to the company for
$33,596,933 and no gain or loss was recognized on this transaction.

On December 30, 2008, the Company entered into a 5-year sale and leaseback
agreement with Bank of America. Under this transaction, the Company sold and
leased back capitalized software not covered under the sale and leaseback
transaction with RBS Asset Finance exercised in 2008. The sale price of
$74,900,000 for the capitalized software was equal to the net book value of the
assets, accordingly no gain or loss was recognized.
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

In 2008, the Company exercised the 5-year lease renewal option contained in the
sale and leaseback agreement with RBS Asset Finance that was originally
executed in 2003. In the original transaction the Company sold substantially all
its computer hardware and capitalized software at a sale price equal to net book
value and subsequently leased the assets back. There was no gain or loss
recognized on this transaction.

The total lease balance with RBS Asset Finance at September 30, 2009 was
$88,921,533. The lease balance with Bank of America at September 30, 2009
was $64,798,150.

As part of the financing agreement, the Company is required to maintain a letter
of credit to collateralize all sale and leaseback transactions. The current letter of
credit is with the Federal Home Loan Bank of Indianapolis. The amount of the
letter of credit is equal to the stipulated loss value percentage which
approximates to 105% of the outstanding lease balance. The term of the letter of
credit is for five years.

The sale-leaseback transactions have been accounted for under SSAP No. 22,
Leases, which requires a sale of equipment that is accompanied by a leaseback
of all or part of the equipment be accounted for as an operating lease. The rent
expense incurred through September 30, 2009 related to the sale-leaseback
transactions was $25,583,574.

Future minimum lease payments as of September 30, 2009, in connection with
the sale-leaseback transactions are as follows:

Lease Payments Under Sale-

Year Ending December 31 Leaseback Agreement
2009 $ 11,864,372
2010 47,457,490
2011 47,457,490
2012 47,457,490
2013 and thereafter 54,145,071
Total Minimum Payments $ 208,381,913
Less amount representing interest (21,065,297)

Sale-leasback obligation at September 30,
2009 $ 187,316,616

16. INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET
RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT
RISK — NOT APPLICABLE

17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND
EXTINGUISHMENTS OF LIABILITIES
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

The Company, in the normal course of business, enters into security lending
agreements with various other counterparties. Under these agreements, the
Company lends various securities in exchange for collateral consisting primarily of
cash or U.S. government-backed securities, approximating 102% of the value of
the securities loaned. The collateral is marked to market on a daily basis. Cash
collateral is invested by the custodian banks in a short-term high quality fund. The
security lending agreements are primarily overnight in nature and subject to
renewal or termination. If the agreement is terminated, the securities are returned
to the Company. At September 30, 2009 and December 31, 2008, the Company
had securities loaned of $686,007,480 and $834,927,549, respectively, with
corresponding cash collateral of $700,327,923 and $851,321,750, respectively
and non-cash collateral of $2,698,716 and $5,271,475, respectively.

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS
AND THE UNINSURED PORTION OF PARTIALLY INSURED PLANS

A.

B.

ASO Plans — NOT APPLICABLE

ASC Plans - The loss from operations of administrative service contracts (ASC)
uninsured plans and the uninsured portion of partially insured plans (ASC plans
with stop loss coverage) for the period ended September 30, 2009, are as
follows:
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

Gross reimbursement for medical cost

incurred

Gross administrative fees accrued

Gross expenses incurred (claims and

administrative)

Total net loss from operations

Net Underwriting Gain(Loss)

Premium fees and reimbursements

Claims Incurred

Administrative Expenses

Total Operating Expenses
Underwriting Gain/(Loss) before PDR
Premium Deficiency Reserve

Underwriting Gain/(Loss) After PDR

ASC Plans
without stoploss

ASC Plans
with stoploss

$ 4,190,402,625

250,202,832

4,452,954,524

$ 3,991,882,375 $

325,852,168

4,340,496,881

Total

8,182,285,000

576,055,000

8,793,451,405

$  (12,349,066) $

(22,762,338) $

(35,111,404)

Insured

$ 5,260,327,342

ASC

8,758,340,000 $

Total

14,018,667,342

4,871,213,672

561,728,782

8,182,285,000

611,166,404

13,053,498,672

1,172,895,186

5,432,942,454

8,793,451,404

14,226,393,858

(172,615,113)

(2,900,000)

(35,111,404)

(207,726,517)

(2,900,000)

$ (175,515,113) $

(35,111,405) $

(210,626,517)

C. Medicare or Similarly Structured Cost Based Reimbursement Contract — NOT

APPLICABLE

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL
AGENTS/THIRD PARTY ADMINISTRATORS - NOT APPLICABLE

20. OTHER ITEMS

A.

B.

Extraordinary Iltems — NOT APPLICABLE

Troubled Debt Restructuring — NOT APPLICABLE

Other Disclosures:

Blue Cross Blue Shield Association ("BCBSA") Deposit - As part of its Blue
Cross Blue Shield Association (“BCBSA”) license requirements, the Company is
required to maintain a custodial bank account to assure the payment of claims in
the event of the Company'’s insolvency. The account balance is calculated as a
percentage of the Company’s unpaid claim liability and consists primarily of
marketable securities. The funds in the account are included in the Company’s
investment portfolio. The Company has the ability to trade and transfer securities
within the account as long as the balance in the account is at or above the
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21.

22.

23.

24.

25.

26.

27.

required minimum. The required balance for the period April 1, 2009 through
March 31, 2010, is $138,700,000. At September 30, 2009, the balance in this
custodial account was $144,868,375.

D. Uncollectible Assets on Uninsured plans — NOT APPLICABLE
E. Business Interruption Insurance Recoveries — NOT APPLICABLE
F. State Transferable Tax Credits - NOT APPLICABLE
G. Aggregate amount of deposits admitted — NOT APPLICABLE
H. Hybrid Securities — NOT APPLICABLE
I. Subprime Mortgage Related Risk Exposure —

The Company does not engage in sub-prime residential mortgage lending. In
addition, the Company does not own any securities within the investment portfolio
with sub-prime exposure. The Company does not have any underwriting risk on
policies issued for Mortgage Guaranty or Financial Guarantee insurance coverage.

EVENTS SUBSEQUENT — NONE
REINSURANCE - No significant change.

RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO
REDETERMINATION — No significant change

CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSE-

This estimate is based upon historical claims experience modified for current trends
and changes in benefit coverage, which could vary as the claims are ultimately
settled. Processing expense related to claims is accrued based on an estimate of
expenses to process such claims. Revisions in actuarial estimates are reported in
the period in which they arise.

INTER-COMPANY POOLING ARRANGEMENTS — NOT APPLICABLE
STRUCTURED SETTLEMENTS — NOT APPLICABLE
HEALTH CARE RECEIVABLES —

Under the terns of BCBSM'’s contract with hospitals, BCBSM is required to make
weekly estimated interim payments to hospitals. Interim payments are determined
based on an estimate of total incurred hospital claims for BCBSM subscribers.
Under the hospital contract, subscribers include both individuals covered under an
underwritten policy or an employer sponsored self-insured plan. The contract makes
no distinction between services provided under an underwritten or self-insured
arrangement. The weekly interim payment amount is generally adjusted on a
quarterly basis to reflect accurate estimates of incurred claims. Under the terms of
the contract, BCBSM has the right to recover overpayments by offsetting amounts
owed to the hospital.
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

The financial impact of the interim payment is balance sheet only, as the interim
payment is recorded as an advance. As hospital services are rendered to BCBSM's
subscribers, submitted claims are processed and the advance is reduced. If the
claim is for an underwritten subscriber, benefit expense is recognized. If the claim is
for a subscriber in a self-insured plan, a receivable is recorded as BCBSM will be
reimbursed from the employer sponsor. Because the weekly interim payment is an
estimate based on total incurred claims (underwritten and self-insured) the
difference between the weekly payments and submitted claims which is reported as
a net advance, is primarily attributable to incurred but unreported claims.

Under the provisions of SSAP No. 84, hospital advances are carried on the balance
sheet only to the extent that BCBSM has offsetting liabilities to the hospital for
unpaid claims including claims that are incurred but not reported. In prior filings,
BCBSM has only carried hospital advances on the balance sheet up to the amount
of the underwritten unpaid claims. The liability for self-insured claims was not
considered in the determination of the admitted asset. Because the hospital interim
payment represents both underwritten and self-insured incurred claims, the right of
offset used in the determination of the hospital advance admitted asset needs to
include both unpaid underwritten and self-insured claims.

The admitted asset reported on line 2303 of the balance sheet for Advances to
Providers of $394,739,234 was determined taking into account both underwritten
and self-insured hospital claims. The admitted hospital advance determined using
underwritten only and total unpaid claims is set forth below:

Underwritten Total Unpaid

Unpaid Claims Claims
Hospital Advance 407,435,137 407,435,137
Unpaid Claims Available for Offset 309,201,998 394,739,234
Non-admitted Asset 98,233,139 12,695,903
Admitted Asset 309,201,998 394,739,234

28. PARTICIPATING POLICIES — NOT APPLICABLE
29. PREMIUM DEFICIENCY RESERVES

Premium deficiency reserves at September 30, 2009 and December 31, 2008,
consist of the following:

Q10.15



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

Balance Additional Balance

12/31/2008 Provision Amortization 9/30/2009
MIChild $ 11,200,000 $ 14,100,000 $ (11,200,000) $ 14,100,000
Individual 209,700,000 209,700,000
Medicare Complementary 126,500,000 126,500,000
Total $ 347,400,000 $ 14,100,000 $ (11,200,000) $ 350,300,000

Medicare

Projected Loss by Year MIChild Individual Comp Total
2009 year $ 3,525,000 $ 106,850,000 $ 67,000,000 $ 177,375,000
2010 year 10,575,000 102,850,000 59,500,000 172,925,000

$ 14,100,000 $ 209,700,000 $ 126,500,000 $ 350,300,000

The MIChild premium deficiency reserve (PDR) was established for the anticipated
losses on the state sponsored insurance program, which provides health and dental
benefits for uninsured children of Michigan’s working families. At September 30,
2009, the Company established a premium deficiency reserve of $14,100,000 based
on a current valuation of anticipated losses for the contract period ending
September 30, 2010. At December 31, 2008 the outstanding balance of $11,200,000
represents anticipated losses for the current contract period. For the 2006-2009
contract years, an agreement with the state of Michigan limits the Company’s annual
underwriting loss from the MIChild program to $15,500,000 per year, as such, a
receivable for excess losses of $27,732,000 was established at September 30,
2009.

The premium deficiency reserve for the Company’s individual business and the
Medicare complimentary business were established for anticipated losses for the
contract years 2009 through 2010, primarily due to expected future premium rate
increases being insufficient to cover future benefit trends. During the third quarter of
2009 the Company did not release any of the premium deficiency provisions for the
Individual and Medicare Complementary lines due to current uncertainty regarding
pending premium rate requests with OFIR and emerging benefit trends. The
Company intends to appropriately adjust the reserves in subsequent quarters once
the aforementioned uncertainty is resolved.

Premium Deficiency Reserve Prescribed Practice

In 2008, a state prescribed practice was issued by OFIR which limits the premium
deficiency reserve for the company’s individual lines of business to no more than
two years. In prior years, a provision for all individual business losses that could be
reasonably foreseen was determined. In 2008, if the provision for all individual
business losses provided for all reasonably expected individual losses, an additional
liability of $197 million would be recorded in the statutory statements. The
prescribed practice as set forth in order No. 08-060-M is set forth below.
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Nonprofit health care corporations must prepare their financial statements in
accordance with the NAIC Accounting Practices and Procedures manual except as
modified by this order. The NAIC Accounting Practices and Procedures manual
requires insurers to fully disclose and quantify any deviations from the practices and
procedures adopted in the manual in Note #1 of the financial statements. The
following modifies the NAIC Accounting Practices and Procedures manual guidance
for nonprofit health care corporations filing in Michigan.

SSAP 54

Statement of Statutory Accounting Principles #54, paragraph 18 requires
companies to record an additional liability known as a premium deficiency reserve
when expected claim payments or incurred costs, claim adjustment expenses and
administration costs exceed the premiums to be collected for the remainder of a
contract period. Determination of the appropriate contract period can be difficult
and subject to consideration of variable factors. Due to the fact that the number of
and variability surrounding the assumptions used to determine the liability increases
dramatically with each year added onto the time period, we are providing additional
prescribed guidance on the time period a nonprofit health care corporation should
use when reporting a premium deficiency reserve in the financial statements filed
with the commissioner. Any premium deficiency reserve recorded shall not be
booked beyond a two year time period.

30. ANTICIPATED SALVAGE AND SUBROGATION — No significant change.
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21

22

4.1

42

6.1

6.2

6.3

6.4

6.5

6.6
7.1

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [ X] No[ ]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2007 ...
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2008.......coccveeene
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 6/16/2005..........ccoeverenee.
By what department or departments?
Michigan Office of Financial and Insurance Regulation
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NAT[ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT[ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC OTS FDIC SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
()  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response t0 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31

10.1

10.2

1.

N

1.2

14.

N

14.2

15.

o

15.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
. Amount of real estate and mortgages held in short-term investments: G 0

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

0 B =10 o [T $

14,22 Preferred SOCK.........cvvviviciicieieeiss sttt $

14.23 Common Stock.............. $

14.24 Short-Term Investments............ $ .

14.25 Mortgage Loans on Real Estate $ ..

1426 AllOHNET ...ttt s st es st st es s ss s sens st s s sens $

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe...........cocvovvvvrvvercecrerennen. $

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]

If no, attach a description with this statement.

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Insurance Services 801 Pennsylvania Kansas City MO 64105
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing, Indianapolis IN 46240
Comerica Bank Institutional Trust, P.O Box 75000, Detroit, Ml 48275
Fidelity Investments 100 Magellan Way, Covington, KY 41015

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
105377 Loomis Sayles One Financial Center, Boston, MA 02111
106810 Munder Capital Management 480 Pierce St Birmingham, Ml 48009-6059
109591 Madison Squuare Investors 1180 Ave of the Americans, 22 nd floor, New York, NY 10036
108518 Snyder Capital Management, LP 1, Market Plaza, Steauart Tower,Suite 1200 San Francisco, CA 941
105958 The Vanguard Group PO Box 2900 Valley Forge, PA 19482
110441 Western Asset Management Co 385 East Colorado Blud, Pasadena, CA 91101
50584 Piedmont Investment Addvisors, LLC 411 West Chapel Hill Street, Suite 1100 Durham, NC 27701
113538 Atlanta Life Investment Advisors Herndon Plaza 100 Auburn Ave, NE Atlanta, GA 30303
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GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance | Authorized?

Code Number Date Name of Reinsurer Location Ceded (YES or NO)

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State,

Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona.............

Arkansas.........cooevveeeenerienienennns

California..........
Colorado...........

Connecticut..........ceevveverercreienens

Delaware

District of Columbia
[T 1o TR
Georgia.............

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..
Louisiana..........

Maryland...........
Massachusetts..

Michigan...........
Minnesota.........
Mississippi........
Missouri............

Montana............

Nebraska
Nevada
New Hampshire
New Jersey.......
New Mexico......
New York..........

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington.......

West Virginia....
Wisconsin

Wyoming...........

American Samo

U.S. Virgin Islan

Northern Mariana Islands.............

Canada.............

Aggregate Other alien...................

Subtotal............
Reporting entity

Employee Benefit Plans
Total (Direct Business)

contributions for

L= PR

1o

....887,132,512

....262,383,932

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins
for line 58 from overflow page.........cccccoveverernnnes

Total (Lines 580
(Line 58 above)

1 thru 5803 plus 5898)

(a)

Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Blue Cross
g Elue Shield
o schlh'ﬂll
A
ol

AL OMpaeniion dnd Fegmanden Fonnsse
s Cross and Blun Shisld Associaton

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN
ElM 38-2089753
MAIC 54291, Group 572

Iccident Fund Insarance
Corpany of fmerica
EIN 38-3207001
NAIC 10166, Group 572

united azonan
nurangs Company
g Uy ed Hearta ed
EIM 33-0941 450
MAIC 29157,
Gronp 572 Wl

LifeSecure Holding=s
poration
EIM Z0-1420221

Cor|

Blue Care Metwork
of Michigan
EIN 38-2359234
HAIC 95610, Group 572

Elue Care of Michigan,
Imc.
EIN 38-2536973
HAIC 52037, Group 572

ng eldent FUnd Gensral
naurancs Company
EIW 230520
NLC 12304, Gop ST2

LifeSecure Inaurance
Company
EIM 75-0956156
HAIC P20, Group 572

ac eldent Fund Mational
nurance Company
EIN A-3053291
Nas 123035, Growp 572

BCH Servce
— Company
EIM 32-3134881

Elue Cross and
Elue Shield of
Michigan Foundation
EIM 33-2338506

ElueCaid of Michigan
— EIN 3Z2-0026443
MAIC 11557, Group 572

Third Coast norance
Company
EIM 30722292
Nac 10713,
Groap ST2 10

onfl Holdings, ne.
EIN 52-24 14305
NAKC 12177,
GroMp 5T2 DE

O Holding s 2006
statutory Tru et

EIN 32-£057 193
Mo 12177,
Growp ST2DE

Hovard e et nmioranas
Barvican
EIN 72-15 15795
Mo 12177,
Gronp ST2CA

Fomptvant miurancs Co.

EIN 231117 107
Mo 12977,

Gronp ST2CA

Al entities that do not reflect a particular state abbreviation are domiciled in Michigan.

Elue Cam Mobug ik

Medical Malp metice

Selfdnsumnce Tust
EIN 56561 61

Elue Cane Mobuom*
Stop-Loss and Casualty
Sefdnsumnce Tust
EIM 355561 562

*Elue Care Network of Michigan paticipates in thes e Tusts for sefinsurance pumposes.

NONE



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code

will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
Bar Code:

Q15



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2304. Company OWNEd AULOMODIIE............cccvuveriieeeieiceieteee ettt seessssssesaenas | seeseessssessesnaas 277,636 277,636
2305. Prepaid Pension Fund . ...136,414,329 ....136,414,329
2397. Summary of remaining Write-ins fOr LiNE 23...........cocuiiiiiriiiiiceseeecteseseeiecisss s sssssssesessnseneens | cverissaenans 136,691,965 | ............. 136,691,965
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2104. Accounts Payable to Health Care VENOrs...........ccovevevcviveieicieeeie e | covvaeseseesesaenns 3,377,361 3,377,361 | .o 26,496,838
2105. Account payable to other plans.................... ..13,099,293 .13,099,293 12,203,723
2197. Summary of remaining WIite-inS fOr LINE 21.........ccciveveiieriieieeeiesiiesesesisetesesesssissssnees | sveessesnsessenes 16,476,654 16,476,654 38,700,561

Q16




Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.

Current year change in encumbrances.............

Total gain (loss) on disposals........

Deduct amounts received on disposals............ccceverrreierrennnn.
Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s

Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

............................. 186,878,806

.4,775,786
16,201,525

................................. 8,979,365

............................. 193,473,211

...9,545,640
..548,503
...2,147,235

............................... 13,941,313

............................. 172,153,499

............................. 186,878,806

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok

©

12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of Prior YEar.........oo.owrceeeeeneeneeeereeneeseeeeeeeens

Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION..........c..cviuireieiiciisite ettt bbbt nas

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevierievceiieisccsieeenn .
Accrual Of dISCOUNL..........cvevvevereiricc et \
Unrealized valuation increase (deCrease).........ccovuireirreererserssenenesssenneenns

Total gain (loss) on disposals........

Deduct amounts reCeIVEd ON QISPOSAIS...........c..cvueuiuiieieieieie ettt bbbt nb s
Deduct amortization of premium and mortgage interest points and commitment fees...........ccruevrveverirereievereeee s
Total foreign exchange change in book value/recorded investment excluding accrued interest..........ccoocvveevenieiereiennn.

. Deduct current year's other than te
11.

mporary impairment rECOGNIZEA. ........cvuuurerirrrrrerireireeeseisereee et esaes

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLION @lIOWANCE. ..........ccuiriveiiicee ettt b bbbt et s bbb bbb s tes

Subtotal (Line 11 plus Line 12)......
Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 minus Line 14

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHOK YEAI...........ccciveriieisce et

Cost of acquired:

2.1 Actual cost at time Of ACQUISIION............ccveiiriieiicsce bbbt bbb s s

2.2 Additional investment made after acquisition

Capitalized deferred interest and o
Accrual of discount

Unrealized valuation increase (decrease).
Total gain (loss) on disposals............

Deduct amounts received on dispo!

ther.

SalS.............

Deduct amortization of premium and depreciation....................

Total foreign exchange change in book/adjusted carrying value...
. Deduct current year's other than te

mporary impairment recognized.

............................... 74,484,378

(1,454,938) | ..

............................... 57,530,494

................................. 1,034,713
............................... 21,071,929

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..103,655,374

12, Deduct total NONAAMILEEA AMOUNES..........c.ccueiiieiieicicieie ettt bbb s b s st st en s e bnsenss | oetsstessessessnsasses st sstess et et antessessensnss | Hentessesssssssasses et sntenses et st ensensesnsans
13. Statement value at end of current period (Line 11 MINUS LINE 12).....cururiireiriinierssiisis s ssessessesnessssssssnsssssssssnsssssssssssans | sessssssssessssssssssssassans 103,655,374 | .o 74,484,378

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI............cccvveeiieieieceicree e isneies | crevesieiesseesseesseans 4,236,762,224 | .....ovvvereerrrnn 4,360,336,113
2. Cost of bonds and stocks aCqUIrEd............ccrererrererereneenerneenreeeeeseeseeees ...2,640,572,767 3,168,432,631

3. Accrual of discount...........cccoeunne. 12,342,695 | 4,477,320

4. Unrealized valuation increase (decrease). ..250,850,523 ..(173,416,568)
5. Total gain (loss) on disposals. 118,274,410 (29,291,353)
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........ccviiiiiiiiecieiieee st besbenas | sestesesessesaeseseesas 2,401,228,363 | ...coovereererrnnn, 2,969,866,052

7. Deduct amortization Of PIEMIUM..........cciiiueieicieiiee ettt bbb bbbt a bbb s bbb e st bessnaens | bebssesesssesssissesansetenas 10,207,985 | ..o 3,293,999

8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE. ..ottt ssesssnsns | ressessssssessessessssssessesssessessassnssnssans | sessssssssessssnessessssssssssssasssnssessessnnens
9. Deduct current year's other than temporary impairment reCOGNIZEM...........c.cevrieviiiiieiieei bbb sens | eevesseresissesssssaessssseenan 24,269,868 | ........cooceviiireriinns 120,615,867

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......ccceurirriurerrinrnineneieeissineiisssniens | eesersesssesessssenessens 4,823,096,403 | ...ooooveeiieiens 4,236,762,224

11, Deduct total NONAAMILEEA MOUNES..........c.viiirieieicicse et s s s s st es s s e seseens | 4e8estetsesetsesanseseesnsenses et antessesetenss | Hessessessnsassansessnssnsensessnsansenensnsansans
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiueiiiiiiiiiieiciistsiies sttt sstesies e ssssssssssssneesnns | sensessssssensesssssseaa 4,823,096,403 | ........ccvevvrennn 4,236,762,224

QsSI01
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSO SPSRRTRPIORON DR 2,354,709,608 | .....ocevvvrmrriennee 470,202,504 | ....ooorvvrrrrrernens 517,564,104 | .....ovveerrrrrircreens (7,421,202) | ..oovvvvrereennne. 2,385,886,892 | ......coneererenns 2,354,709,608 | .....oovervrrnuceenn 2,299,926,806 | .....ovvrrrrnnreenn 2,379,555,338
2. ClASS 2 (@)reruureeerueerismeresieenisnes sttt | sebieeene et 683,891,287 | ...ovvorrrrirrenens 364,780,467 | ...occvvvrrrrirenns 296,472,846 | .......coovcrvrrrrriineens 2,481,635 | oo 632,417,957 | ..oocvvecrriicnnns 683,891,287 | .....covvmrrrrirennns 754,680,543 | .....oovorrrrirnnns 422,441,369
BT 0= I - OO ISP 67,147,349 | .oooviirrrinnd 6,519,022 | ..o 8,095,885 |...ccovreerirrireinns (10,462,364) [ ....ovvvvererrireirnenns 56,041,206 | ..covvvvrireiririinnns 67,147,349 | oo 55,108,122 | ..o 30,164,000
4. CIASS 4 (B).rurvereemeeersmeeessreessseeeessseess e ses s ess ettt sttt | ensest et 67,138,321 | oo 11,131,071 | oo 5,396,917 | coveorrrrerrrnneernreeens 933,690 | ..oovermrrerererenenns 46,497,684 | ......oovooerer 67,138,321 | .ooveereeererrerennne 73,806,165 | ...vvevererreeerrennne 49,145,499
B C1ASS 5 () eeruurereuseresmeressueesssseesessseess s ess s st | Hesinesst et 23,235,073 | oo 5,288,983 | ...vvvrerrireriiieens 3,383,290 | .covvoerrernerirens 13,981,944 | oo 18,535,571 | vveererrrrereennnes 23,235,073 | .oocveereerireeeenns 39,122,710 | oo 20,891,354
B, ClASS B (8).rvruurereuurrermeresiceniseesis sttt | e 7,229,696 | ..covvvcriiniririscriienas 292,295 | ..o 3,995,600 | ..o 943,702 | ..ocvieerneiriseriines 7,849,130 | oo, 7,229,696 | ..ovoovcrreanirinneenns 4,470,003 | ..o 7,146,602
7. TOMAI BONGS.....coveeceecicseess ettt 3,203,351,334 | .ovvvvreinns 858,214,342 834,908,642 | .....ccvvvvvrrrrrrrreirinnne 457,405 | ..o, 3,147,228,440 ....3,203,351,334 | ..ovvvrirnne 3,227,114,439 2,909,344,162
PREFERRED STOCK

8. ClASS T uuveeueriscetieeess et sttt | eesi s 326,052 | covvouuerermrieieenienesinenisens | ettt | s s 5444 | oo, 253,500 | .oocrvrrmrerereniiieenens 326,052 | ..ocvverreiieeeniieneens 331,496 | .o 254,085
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
11, CASS 4ottt sk | SeeeRe st 4 OSSO DO OO PO OO PP ROTI DOTOOT OO ISR KLY 274 | s 274 | o 4,030
12. Class 5 3,472,947 3,177,203 3AT2,947 | oo 3,198,090 3,314,172
13, ClASS Bu.ovevevrvrreirceeinneesi sttt | setere 33,218 | v 293,563 | ...crrerrrierrirnni s £ T ()] 29,967 | .overrrnniriensrnnieniees 33,218 | oo 326,027 | .o 33,099
14, Total Preferred STOCK. ..ottt ssesssssssnns | sesessessssssssssssssssseass 3,832,491 | .o 293,563 | ..o 1,152 | (269,015) [ .oovevererrnisrernieenas 3,464,227 | .o 3,832,491 | .o 3,855,887 | .o 3,605,386
15, Total Bonds and Prefermed SIOCK..........wwwuureeemreeirrreesneeeessseeesseeeesssessssssesesss | seeessnsesessnsseeens 3,207,183,825 | ...covvvrvererrennane 858,507,905 | ....ceormrrerrrereens 834,909,794 | ...ovooerrereerrieneeenns 188,390 | ..oeorrverrreenns 3,150,692,667 | ......cooevrevrnnns 3,207,183,825 | ...ooooovrrrvrres 3,230,970,326 | ...ooovvvrerrnneeenn 2,912,949,548
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1S......... 0; NAIC2$%

0;

NAIC 3 §

0;

NAIC 4§

0;

NAIC5S........ 0;

NAIC 6 §.

......... 0.




Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtAlS........ovvrerrererrrrirrerrirnrines | eerveeseesessesessesessenens 72,803,546 |................ D 0.0 GO [T 72,664,354 | ..o 4,269,233 | ..o 1,866,765

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........cvurieiiieiireie ettt ssesens | sbsssessessssnsessessesensenes 93,399,489 | .ovvvviireeieie 172,900,288
2. Cost of Short-term INVESIMENS ACAUITED. ..........cvevciciie ettt ssessesnns | sestesesssessesessanaes 1,669,327,249 | ...coovvireerren. 1,967,976,137
3. ACCIUAIL OF BISCOUNL. ..o bbb | bbbt bbb nees 225,236 | oo 53,402
4. Unrealized valuation INCIEASE (ECIBASE)...........wuururrerrerrereereeereeseiseesseeseesessseeseesessessses st esssessessesssessessessasssessasssssessesssssessess | sessssssssssssessasssssessessnssnsans 5,685 | oo 21,104
5. Total gain (I0SS) ON QISPOSAIS........ccviriviiirereiireiet ettt ettt s st bbb s bbb bbbt b st b s st e s tesesnaes | 4ebssebesssssessnsebessnsesesnaas 130,105 | oo 225,149
6. Deduct consideration received ON dISPOSAS.............c.eviviveiecicieiieie ettt sttt b st bestenaes | sessesssestesae s snaes 1,689,664,191 | oovvevireecrne 2,047,609,353
7. Deduct amortization Of PIEMIUM..........cciviiuiiiiceiets et b bbb bbbt bbb et s s s s st b st bessnsens | bebessebessssesesnsetessnsesesnaas 557,976 | oo 167,238
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE...........c..ciuiueieicicieiie ettt sss et sbents | sebestessssbess s s b s sss st s b sstes e b s bnes | 4essessessssessessessesentesse s e bs b s s snsns
9. Deduct current year's other than temporary impairment rECOGNIZEM..........orrrireiririeerereereessee e sssesssesseeneens | ssessessssssessssssesssssssassesssend 62,051 | oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceueririreieiierieieieesssseesssiesens | eviesessssssssesessssenees 72,803,546 | ...coocreerreeiinns 93,399,489
11, Deduct total NONAAMILIEA @MOUNTS.........c..cvuierieiiiiire ettt ees | FfeEb s bR bR ettt s | seb et ent bbbt
12. Statement value at end of current period (LIne 10 MINUS LINE 11)....vuiviiieriiiiiisiesieiistcsissiesesssssssesesssssssessesssssssassesssssnsessens | sessessesssssssassessessssanses 72,803,546 | .ooveriiiecisiin 93,399,489

QsI03



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

QSI104, QSI05



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

........................................ 593,857,957

............................................... 732,688

.......................................... 99,167,719

..................................... 2,139,608,190

............................................ 3,748,178

QSI06
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Current Quarter

Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
TOWER SERVICE CENTER.......occoititeiecteceeee e DETROIT....coevevveeeercereesiereeens | Ml ...12/31/1968 | VARIOUS ,228, 73,625,720 | .cvevveercrereiae, 157,624
METRO SERVICE CENTERS. .. |SOUTHFIELD..... . [..12/31/1984 | VARIOUS.. 102,494,865 ..43,636,769 | ... ...896,712
LYON MEADOWS............... . INEW HUDSON... ...12/31/1988 | VARIOUS.. 17,076,270 ..... 6,881,780 | ..o 5,740
0199999. Totals , 124,144,269 | ... 1,060,076
0399999. Totals 124,144,269 | ......cccovevirnen. 1,060,076
SCHEDULE A - PART 3
Showmg all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent | Book/Adjusted Year's Total Book/Adjusted Gross Income|  Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.CV. Changein | Encumbrances | Received | Gain(Loss) | Gain (Loss) | Gain (Loss) | Incurredon | Expenses
Description of Property City State] Date Name of Purchaser Actual Cost |Encumbrances|  Prior Year Depreciation | Recognized |Encumbrances| (11-9-10) B/A.CV. on Disposal During Year | on Disposal | on Disposal | on Disposal [Encumbrances| Incurred

NONE
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9
Actual Additional
2 3 Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal |Excluding Accrued Increase (Amortization)/ |  Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date [ Interest Prior Year| (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- | Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation | Acquired | Strategy Acquisition Acquisition Encumbrances Investment Ownership
Any Other Class of Admitted Asset - Unaffiliated
HLM PARTNERS.........ooiiriirireireireise e BOSTON....cooeeeereieirrireieinas MA...... DIRECT ..ottt sssesssteessesssssesssnens | ssesesseneens 12/31/2005 | .....conv... 200,000 162,500
BCBS VENTURE PARTNERS..........ccovesecnrrernennenernnnnene. | CHICAGO......... AL DIRECT... .. |08/31/2008 | .. .341,974 .465,583 |..
FEDERAL HOME LOAN BANK.......ccccovvnienee . [IN........ DIRECT . 108/05/2002 ...5,052,600 12,442,400 |..
3799999. Total - Any Other Class of Admitted Asset - Unaffiliated............ccoiiieiiiieieicsis st ...5,594,574 13,070,483
3999999. Subtotal - Unaffiliated

...5,594,574

13,070,483

4199999. Totals........c..ooeveneee.

...5,594,574

13,070,483

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other Than | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B./A.CV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State] Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized | and Other |(9+10-11+12)] B.JA.C.V. on Disposal | Consideration| on Disposal | on Disposal | on Disposal Income

NONE




Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

030

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market
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Bonds - U.S. Special Revenue and Special Assessment
B128MC HA B FGGT3B25......eouieieieiic ittt sttt BANK OF AMERICA.........oooiiirineiissiee ettt sttt sssstsssssnsas | sesissssssssssiesssssssssssssenes | sesesssesssenees 100,690,388 | .......ccccounvn. 96,095,807 | .....cvvreveciienenan 249,582
3139%6U 3A 6|FHLMC FHRR R008 FK.... e BANK OF AMERICA... . - ..2,358
3128MB XB 8|FGG POOL 13174 ... VARIOUS............... . 15,433
3199999. Total - Bonds - U.S. Special REVENUE & SPECIAI ASSESSMENES..........civiiiteiiiiieiiiiteteetiessiestetesseaessseaesessssaessssbesesss  ssssesassssesesssesessssesessssesessssssessssssessssssesessssesassnsesessnsesesssesessssesessssnsesenseressssnesessnesessnsesessnseresssssessnsesensnsns | seeeneererenees 1 14,291,910 | viiiiiiiinn 109,522,148 | oo 267,373
Bonds - Industrial and Miscellaneous
00081T AB  4|ACCO BRANDS CORP........ccourimrimrinrierinenisenisssssssissssssssssssssssssissssssssssssssssssssssees LOOMIS......ooiiieieieiseieeisetseiset sttt s
00081T AC 2| ACCO BRANDS CORP........coeverreesreetetsiteteisetess st s st st s sees VARIOUS ..ottt sane
00130H BN 4| AES CORP.....coveeicteeseceisetete ettt ettt st nes BANK OF AMERICAL...........ooooieiiteieteeteee et anee
00828B AC 9|AFFINIA GROUPINC.... JPM...ooiiccee
00828D AC 5|AFFINION GROUP, INC CS FIRST BOSTON........
018772 AL 7|ALLIANCE ONE INTL..... STERNE AGEE & LEACH...
018772 AN 3| ALLIANCE ONE INTL......couiieriirireiieiieieeeseeseeseeseessesessess s sssssenes CS FIRST BOSTON......couuiuuiemitniennieneeessssesessssesseesses sttt ssesssenees
019736 AA 5|ALLISON TRANSMISSION, INC........cooiuuriiriiciieiineiieiie it sssesssesssesssesssennea WAMCO.....c ettt
023771 R5 9|AMERICAN AIRLINES................ WAMCO......
02378J BH 0|AMERICAN AIRLINES PT TRST CITIGROUP
026375 AL 9|AMERICAN GREETINGS....... WAMCO..........
026375 AN 5|AMERICAN GREETINGS.. PRESSRICH...
026874 BT 3|AMERICAN TNTL GROUP VARIOUS....
02687Q BC 1|AMERICAN TNTL GROUP
02687Q BW 7 |AMERICAN TNTL GROUP
02687Q DG 0|AMERICAN TNTL GROUP
032479 AC 1 |ANADARKO FINANCE CO......coovurrirrinrrinniirniinniissiessnsssssssssssssssssssssssssssssssssssnnes | svsnenneens | 20000 .09/17/2009.c... | JPMeciciinis
032511 AX 5|ANADARKO PETROLEUM CORP.
032511 BC 0|ANADARKO PETROLEUM CORP.........cccccoviumrririiniirneinrinsinsinessesssssesssssessssssssnssnnes | sevnnennees | 100e.08/19/2009...... | CITIGROUP GLOBAL..... .
035229 CV 3|ANHEUSER-BUSCH COSINC......
037933 AF 5|APRIA HEALTHCARE GROUP........cccosinmininenneneineneineiseseiseissesssessssssssssnessnes | seenseonnens | 002.08/10/2009...... | BANK OF AMERICA.......
039380 AA 8|ARCH COAL, INC........cccoouu...
05462G AC 8| AXTEL SAB DE CV.....ouuiirriiiiieiiesississississsssssssse e ssissscseen
05518F 20 9|BAC CAPITAL TRUST Vl...oouviurieriirierierieriesiesissssssssssssssssssssssssssssssssesssssssssssens
06985P AE 0|BASIC ENERGY SERVICES..
07386H TY 7|BALTA 2005-51A1.............
081437 AG 0|BEMIS COMPANY INC..
093679 AD 0 [BLOCKBUSTER, INC........coouiiirirriieiieiieesssesesssessessssssesssssss st ssssessssssessnsssenes
117043 AL 3|BRUNSWIG CORP..........cooorerieieieiesies st
12189T AY 0[BURLINGTON NORTH SANTA FE VARIOUS....
12503J AA 3| CCL FINANCE LTD........covvurrrvrnne. JP.MORGAN..................
12543D AF 7 |COMMUNITY HEALTH SYSTEMS STERNE AGEE & LEACH...
125896 BA 7|CMS ENERGY.......ccconvimminein CHASE SECURITIES INC..
12621P AC 2|CRC HEALTH CORP. SEAPORT GROUP.........
126408 GQ 0|CSX CORP............ WALL STREET ACCESS
126650 AV 2|CVS/CAREMARK.. JP.MORGAN........cccccon...
126650 BH 2|CVS/CAREMARK.. VARIOUS....
126650 BN 9|CVS/CAREMARK...........
14043C AB 9|CAPITAL ONE CAPITAL V.
147448 AC 8|CASELLA WASTE SYSTEMS INC.
14987B AA 1|CC HOLDINGS GS.........ccocovrrernenes
165167 BE 6|CHESAPEAKE ENERGY CORP
171779 AB 7|CIENA, CORP.......cccccovvrrrnne.
171779 AE 1| CIENA, CORP.....oiiiii ettt
171871 AH 9| CINCINNATI BELL......ooiiuirieeiieiieite ettt sttt ssssssssnsens
186108 CF 1|CLEVELAND ELEC ILLUMINATE..........
20029P AG 4|COMCAST CABLE COMMUNICATIONS...
20029P AL 3|COMCAST CABLE COMMUNICATION......cccmiuumrvrerreerneerneenneeseesseesseesseessesssessssnees
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20030N AD 3 [COMCAST CABLE CORP..........coovvrrmrirnrrrnreiensisnsissnssssssssnsssssssssssssssssssssssssanssss | ssessnnsss | 000eens 017120000000, [VARIOUS ..ot ssssssssssssssssssssssssssssssssnsssas | sossssssssssnssssssssnsssnnssnnss | sensssnsssennsens 18,819,481 | ovvvieviirinnnns 13,
20453E AC 3|COMPLETE PRODUCTION SERVICE... .
20605P AA 9|CONCHO RESOURCES INC.............
212015 AA 9| CONTINENTAL RESOURCES...
21986V AA 3|CORPORACION GEO.......
22026E AA 1| CORRAL FINANS AB........coovvmmrrernrrimrinnrcrnnensssssnsssnssssssssssssssssssssssnnssssnsssssssnsses | sovsnssssss | aeeeen07/15/2009...... | CAPITALIZED INTEREST ...ooovivmrirrcrnneieesesssssssessssssssssssssssssssssssnsssns | sessmssssnsssmsssssssssmsssnnssns | sessmssssesssmsssssnsssnssdy L1 | wvvreeessnsssssssssnseenns
224044 AY 3|COX COMMUNICATION........
226566 AJ 6|CRICKET COMMUNICATIONS.........cccovverrererererrercrerrerseeesesseresesessesssssssssssssssessnsens | sossenssnsens | 200eees08106/2009...... [VARIOUS.......ocoivticteee ettt ssssse s sssssssesssssssessnss | sesessesssssssesisssssessssesssssenes | sveesesssssesenssseneess 18,990 [ vovevveveiisisisiens
245217 AQ 7 |DEL MONTE FOODS CO......cocovevrecrrresirerersereseressesissessssssssesesssssssessssssssssessssssssnes | svesiesenons | 2eeenl 0171200900 [WAMCO.....ooiieiciciee ettt sessss s sssssssssesssssssessnsns | sesssssssssesssssssessessssessesiess | eeressesessensseneess 142894 | i
247361 ZC 5|DELTA AIRLINES.....
247361 ZE 1|DELTA AIR LINES.
247367 AU 9|DELTA AIRLINES..........
25156P AN 3| DEUTSCHE TELEKOM FIN......ovvoveriirnriinriiesissssssessssssssssssssesssss s sssssssssessssssssns
256605 AS 5|DOLE FOODS CO.....oourirriiiisisississsssss s sssssssssssssssssessssssssssssssssssssssssessssssssns
25746U BC 2|DOMINION RESOURCES, INC.. BANK OF AMERICA...
25746U BE 8|DOMINION RESOURCES, INC........cccomvvvnnnee VARIOUS................
26112T AA 4| QUAPAW DOWNSTREAM DEVELOPMENT. VARIOUS........covvvirrrirrnrinnn.
26441Y AS 6|DUKE REALTY CORP.......ccccccrmrrrmmrerrrernn. WELLS FARGO SECURITIES
26875P AA 9|EOG RESOURCES, INC.... BANK OF AMERICA...
277461 8Z 5|EASTMAN KODAK CO............... WAMCO.........ccoo.....
28140J AC 4 |EDUCATION MANAGEMENT LLC. WAMCO
283831 AE 5|EL POLLO LOCO, INC............... VARIOUS
284138 AJ 3|ELAN CORPPLC....... WAMCO......
292505 AF 1|ENCANA CORP..... VARIOUS....
292680 AC 9|ENERGY FUTURE HOLDING WAMCO.......ooomrrerrirerrirnnens
29273R AB 5|ENERGY TRANSFER PARTNERS  CORPORATE
29379V AC 7|ENTERPRISE PRODUCTS OPERATIONS........cccoocommrvmmremrrinnsensissssssssssssssssssssnns | sonsssnsns | 0000.08/25/2009...... | BANK OF AMERICA.................
30250B AC 3|FMG FINANCE PTY LTD......ccoocrmmvrerrrene o VARIOUS........coovvrmrrirns
305560 AL 8|FAIRPOINT COMMUNICATIONS........o.commvimmrirmeernressssssssssesssssssssssssssssssssssssnees CORPORATE ACTIONS........coueriirrireissrissssssssssssssssssssessssssssssssssssssens
31430Q AZ O|FELCOR LODGING TRUST INC.....coommrrermrrirrrerneermeiisssesssesssesssssssssssssssssssssssssnes VARIOUS......ooorirriieciseisssssssesss st ssssssss s esssssssssssssssssssssssssans
345397 TY 9|FORD MOTOR CREDIT COMPANY.. LOOMIS..
345397 VC 4|FORD MOTOR CREDIT........c.ccocorrunnr LOOMIS..
345397 VK 6|FORD MOTOR CREDIT COMPANY.. VARIOUS................
35638P AA 8|FREEDOM GROUP.........ccoooorvveririeriessisssiesessssssssssssssssssssssssssssssssssssssssssssssssens | eovsssnssns | aevren07/15/2009...... | BANK OF AMERICA......oo.oooieericeseesvessss s
35906A AB 4|FRONTIER COMMUNICATIONS........cooirviurrireiiciiessssssiessssssssss s ssssnsnes WAMCO........coviieeieie s
36962G 3Q 5|GENERAL ELECTRIC CAPITAL CORP. LOOP CAITAL....
36962G W5 9|GENERAL ELECTRIC CAPITAL CORP..... BANK OF AMERICA...
37250W AA 6{GEOEYE INC......ccoooorrrrrrrreriiresrirnnns
37932) AB 9|GLOBAL CROSSING LTD.
404119 BG 3|HCAINC.......coovverrrrerirerireriirniens
413622 AA 9|HARRAHS OPERATING ESCROW...
413627 BK 5|HARRAHS OPERATING CO INC...
42809H AB 3[HESS CORP.......ccccomvrirmmrrrrrirn STATE STREET.
436440 AA 9|HOLOGIC, INC...... J.P.MORGAN.
437076 AP 7|HOME DEPOT, INC... VARIOUS....
44107T AE 6|HOST HOTELS & RESORTS. DEUTSCHE BANK SECURITI
448055 AE  3|HUSKEY ENERGY, INC......cooovmvrrerreerrieciieseisssssssissssssssssssssessssssssssssssssssssssensss | ssesssennns | 20e2.08/05/2009...... | WALL STREET ACCESS........
45974V A2 4|INTERNATIONAL LEASE FINANCE CORP...........ccoovvverrrererenrisnsrssssssssssssssnssnns | cvivssssnnns | 20000.09/16/2009...... [WAMCO.......oovvirrirrirnns
466313 AE 3| JABIL CIRCUIT INC......cooormrrverrierrirnrirnnns
485161 AE 3| KANSAS CITY SOUTHERN.......ccovvurriieriinsisssissssesssssssssssssssssssssssssssssssssssssssans
494550 AY 2 |KINDER MORGAN ENER PART.........ommviimriiniinsisssssnssssssssssssesssssssssssssssssssssnns
494550 BA 3|KINDER MORGAN ENER PART....
494550 BB 1|KINDER MORGAN, INC........oovvurrrerrirncsseissssssesssssssesssssssssssssssssssssssssssssssssns
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50075N AU 8|KRAFT FOODS INC......cevvuueiirrirrssisessississssssssssssssssssssssssesssssssssssssssssssssssessssnses BANK OF AMERICA..........oorvireieriensiiessssssissssssssssssssesssssssssssssssssssnnss | svsssssssssssnsssssssssansssensssns | sesemsssnssssnnes 10,844,050 | ...coovvvrenne. 1
501044 CG 4|KROGER CO......... JPIMORGAN........covriiiineiiss st sssss s sssssssssens | sessssessssessssessssssssssssssnns | onssssessssnsssans 5,592,100 |.. .
501044 CH 2|KROGER CO..... VARIOUS....
52520N BP 5|LMT 2006-6 5A1.......cccoomvvenen. LOOMIS..
527288 AH 7|LEUCADIA NATIONAL CORP.... WAMCO.......cooomrrrnnn
52729N BF 6|LEVEL 3 COMMUNICATIONS...
549463 AH 0|LUCENT TECHNOLOGIES.... VARIOUS........ccouvvrnne
565849 AD 8 |MARATHON OIL CORP........coceveteieeretetsee ettt sssae s s CITIGROUP......oo sttt sssas e ssssessens | sresiesissesessssessssssssssssenas
574599 AY 2 [MASCO CORP.......coeoicteeeetcteee ettt sttt sesnan LOOMIS.....ooeeeceteteee ettt st ssaenens | svessssesssssssssssssessssnsessesas
574599 BD 7|MASCO CORP........cccooee... PERSHING.
594087 AJ 7|MICHAELS STORES, INC. VARIOUS....
61756X AG 0|MSM 2007-15AR 2A1..... LOOMIS......
620076 AK 5[MOTOROLA, INC......cooorierriiriiesisssiies s ssssssssssssssss st sssssesssssssssssssnssssnns VARIOUS.......ooorieiiessiss s ssssss st st essssssssssssssssss | sessssssssssssssssssssenssssssssnnss
620076 AP 4| MOTOROLA INC......oovoorrieeriniiesises s sssssssssssssssssssss st ssssessssssssssssssnssssnnns VARIOUS.......ooorieeiiessiss st ss st esssssssssssssssssss | sessssssssssssssssssssonssssssssnnss
620076 AZ 2|MOTOROLAINC... LOOMIS......
629377 AU 6|NRG ENERGY....... VARIOUS....
629377 BG 6|NRG ENERGY INC............ VARIOUS....
640204 AB 9|NEIMAN MARCUS GROUP... VARIOUS........coovvrmrrirnns .
640204 AG 8|NEIMAN MARCUS GROUP... CAPITALIZED INTEREST.......coiierreerrirresnnesssesssssssssssssssssssssssssssssssnnes | sosssssssssssssssssssssssssssssnnss | seessssssssnsssnsssssnneen
651715 AB 0|NEWPAGE CORP.............. CORPORATE ACTIONS.......coeiierirernernseseisessssssessssssssssssssssessssssssssssesses | sesmssssssssssssssssssssessssssnsss | sessassssssssessesssssees
651715 AD 6|NEWPAGE CORP.. WACHOVIA.................
651715 AJ 3|NEWPAGE CORP.. WAMCO..............
651716 AB 8|NEWPAGE CORP.........cccooormmrrrnnc CS FIRST BOSTON
65684R AA 4 |NORTH AMER ENERGY PARTNERS... WAMCO........cc...
666807 AT 9|NORTHROP GRUMMAN CORP........ WALL STREET ACCESS
67000X AD 8|NOVELIS, INC......cccooorrrrrrerrrrnnns VARIOUS........ccoovrmrrrnnn
67021B AA 7|NII CAPITAL CORP........c.cooeee... LOOMIS......ccooconnns
68233J AD 6|ONCOR ELECTRIC DELIVERY. BARCLAY CAPITAL
68383K AB 5| OPTI CANADA, INC......oooriiriieiirerissssssisssssssssssssssssssssssssssssssssssssssssssessssssssns VARIOUS.......oooriiriinscississssssssssss st ssssssss s sssssssssssssesssssssssssssssssans
691497 AE 1| OXFORD INDUSTRIES INC.......ooirrirrrercermeemesssnsessssssssesessssssssssssssesssessssnssssnnees WACHOVIA........ooorciessseiss sttt ssss s
69320D AA 7|PC FINANCIAL PARTNERSHIP. J.P.MORGAN.
693304 AN 7|PECO ENERGY.......ccccovrvrerrrnnn. LOOP CAITAL
693309 AA 4|PE PAPER ESCROW GMBH. ] JPM.............
707132 AK 2| PENINSULA GAMING LLC......oooveeiieeiiceesitessiesssssssss s JEFFRIES......ooiiiieee st
707569 AM 1| PENN NATIONAL GAMING, INC.......cooorrieerireiiesisesssessessssesssssssssssssssssessssnnns
707882 AA 4|PENN VIRGINIACORP.............. VARIOUS........ovovverrirerrienens
723456 AH 2|PINNACLE ENTERTAINMENT.. VARIOUS....
726505 AH 3|PLAINS EXPLORATION & PRO WAMCO......
74439H AD 0|PSYCHIATRIC SOLUTIONS.......... VARIOUS........coovvrmrrirnns
74837R AF 1|QUICKSILVER RESOURCES, INC....
749121 BZ 1|QWEST COMMUNICATIONS........ WAMCO......oooormrrrerrirns
749239 AD 1|RAMP 2006-RZ5 A2............... VARIOUS
74923P AB 9|RAMP 2007 - RZ1 A2. . LOOMIS......ccccconnnr
750753 AB 1|RAILAMERICA, INC....... CREDIT RESEARCH.. . .
758753 AC 1|REGAL CINEMAS CORP... CS FIRST BOSTON.... ...18,049 | ..
76010R AC 2|RENTAL SERVICE CORP. LOOMIS ...ttt sssssssesns | cvisssstessssssessesssssssssesnns | sessssisssssessssssas 480,150 | ..
780641 AG 1|KONNKLIJKE KPN NV........... BANK OF AMERICA................
78108A AA 2|RSC EQUIPMENT RENTAL, INC...
78401F AB 3|SBA TELECOMMUNICATIONS. vevveveneens | 00.07/21/2009...... |BARCLAY CAPITAL................
786514 BC 2| SAFEWAY, INC......oooiiiiesississises sttt ssssssssssnns
832248 AS 7| SMITHFIELD FOODS..........mrierrereisesessessssssssssesssssssssssssssssssssssssssesssssssssnssssnes
834260 AB 7|SOLO CUP COMPANY.. .
83427B AA 4| SOLO CUP COMPANY ......crrvirrirmrerresssesesssssssssssssssssssessssssssssssssssssssssssassssssssens
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852060 AT 9| SPRINT CAPITAL......oviierrrirrieinsissesisessssessssssssss s sssessssesssssssssss s s sssssssans
87264M AB 5|TRW AUTOMOTIVE.......
87927V AN 8|TELECOM ITALIA CAPITAL..
880349 AD 7|TENNECO INC...................
882330 AF 0|TXUENERGY CO........cccnne....
882330 AG 8|TEXA COMP ELEC HOLD LLC..
88319Q G5 6|TEXTRON FINANCIAL CORP....
88319Q M5 9|TEXTRON FINANCIAL CORP........cveretreteterieteee ettt tesaes s
883203 BP  5[TEXTRON, INC.....ooiirieieietceeie ettt sa st ssann
883203 BQ 3|TEXTRON, INC..
89236L AA O|TOYSRUS........
893647 AL 1|TRANSDIGM INC...............
896522 AF 6| TRINITY INDUSTRIES INC.......ovmirerrrirrieinsisssissscssssisssssessssssssssssssssssssssesssssssnns
903293 AV 0 USG CORP......cevurrrirrirrisesiiss sttt ss st
907818 CZ 9|UNION PACIFIC CO..
907818 DA 3|UNION PACIFIC CO..
907818 DB 1|UNION PACIFIC CO...........
91324P AW 2| UNITEDHEALTH GROUP INC...
914906 AF 9| UNIVISION COMM INC......
92532B AA 7 |VERSO PAPER HOLDINGS..
925524 BB 5|VIACOM, INC........ccccevrrrernae
92769V AA 7 |VIRGIN MEDIA FINANCE.. GOLDMAN SACHS AND COMPANY...
94973V AM 9| WELLPOINT, INC................... BARCLAY CAPITAL
97314X AE 4|WIND ACQUISITION FINANCE. DEUTSCHE BANK SECURITIES....
98385X AL 0|XTO ENERGY, INC................
ED2028 83 2|MEXICAN BONOS MXN......ccooooimrrernrrenes ,506, .
3899999. Total - Bonds - Industrial & MISCEIIANEOUS...........cuuiuiuieeiiiiseisers it ...438,884,635 | .. .
8399997. Total - Bonds - Part 3......cccccoovvvnnnenne. ...553,176,145 | .. 523,662,912 | ...
8399999. TORAL = BONGS. ... vvvoreeseiesriesesessesesesessesesessseessessssasessseeesseess a8 eee8 408 0814088084888 4208400880088 E 82008420840 RE4e0EE e 481008 10EEEH40E SRR 4EEE R R4 EE 4R R 4SEEE 4R E LR R 4L 4R R 4EEE AR EE R ER e S e RSttt nnes | srsnnstnnstans 553,176,145 523,662,912

Preferred Stocks - Industrial and Miscellaneous

74038A 20 7|PREFERRED BLOCKER, INC........ccooiiiiisiniissississsssssssessssessssssessensssssessanssnsssssansenes | srsessassnes [......07/01/2009......

8499999. Total - Preferred Stocks - Industrial & Miscellaneous..

8999997. Total - Preferred Stocks - Part 3..........cccoovvvevennnnas

8999999. TOtA = PrEfEITEA SHOCKS........cvveeiictitet ettt ettt ettt ettt ettt s bt sssess s st ess et et et essessessesess e et ess et et ssbessesebassesse | e4assesssssssessessssossessessssessessessssessesseses et et essesse s e s sseese s et es st et esset et ee s et et e s s sse e et s st et ens et et st s ssetensensneses

Common Stocks - Industrial and Miscellaneous

001055 10 2| AFLAC INC.......oomieereececicessescesie s NY LIFE. e ssesasssssnnsins | ceoesessnssssseons 5,272,000 | .coooovvvririneenns 217,381
00130H 10 5|AES CORP.... NY LIFE...... .3,534.000 |. ....52,886 |...
00206R 10 2[AT&T,INC.....cccevvirriririns NY LIFE...... .8,634.000 |. 217,052
002896 20 7|ABERCROMBIE & FITCH CO.... NY LIFE..... ....703.000 |. 23,241
00751Y 10 6|ADVANCE AUTO PARTS, INC.. NY LIFE..... .280.000 12,335
007865 10 8|AEROPOSTALE.........cccoeneeen. VARIOUS.... 6,385.000 664,498
00817Y 10 8|AETNAINC........ccoomunens VARIOUS.... 10,799.000 276,329
008190 10 O|AFFILIATED COMPUTER.............. NY LIFE s nsssssssnns | s 713.000 33,297
008252 10 8|AFFILIATED MANAGERS GROUP VARIOUS.... 21,400.000 1,288,421
01741R 10 2|ALLEGHENY TECHNOLOGIES..... VARIOUS.......oooeeeiinreiseiseesiseesseessssssesessessssesssesssssssesssssssssssessssssns | svssossssmnsessnens 9,636.000 291,880
018804 10 4|ALLIANT TECH SYSTEMS............ NY LIFE...... 169.000 13,416
02076X 10 2|ALPLHA NATURAL RESOURCES..... JEFFRIES 100.000 | ..ooovvverirereeenas 2,255
025932 10 4|AMERICAN FINANCIAL GROUP INC NY LIFE............. ....688.000 16,088
029263 10 0|AMERICAN REPROGRAPHICS CO.. SNYDER CAPITAL. 75,900.000 651,025
03073E 10 5|AMERISOURCEBERGEN CORP..........coceuimiiiriiniiriississsisisssissssssssssissins NY LIFE. oo nssssssssssis | oo 8,162.000 169,657
032511 10 7|ANADARKO PETROLEUM CORP........cccovsmvirirrirniinissississsssssississssesssons NY LIFE o sssessssnsssis | s 1,536.000 84,466
036115 10 3|ANN TAYLOR STORES . 428,084
037389 10 3[AON CORP.....cootrirriirissis st ss s 108,500
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037411 10 5| APACHE CORP........covvvierrierrrineisnsissssisssssssssessssssssssssssssssssssssnssssssssssssssssssssssenss | svssssnssens | 200000i092202009. 0000 [VARIOUS.cocoooviiicsisssesisssssssssssssssssssssssssssssssssssssssensssssssssnssss | sonvsssnnsssnnssnensdh 212,000 [ oovvioessiiesiinnins 339,449 L
037604 10 5|APOLLO GROUP INC-CLA... . - o L.
037833 10 0|APPLE COMPUTER...... oo | L.
038222 10 5|APPLIED MATERIALS............... I
039483 10 2|ARCHER DANIELS MIDLAND CO. I
042735 10 0|ARROW ELECTRSINC............. I
044209 10 4|ASHLAND, INC.................. . |L....
050095 10 8|ATWOOD OCEANICS, INC........cooeverereiereteisieseseve et L
053807 10 3[AVNET INC......cooiieeeeeicicteceiette ettt L
060505 10 4|BANKAMER CORP... oL
062540 10 9|BANK HAWAII CORP . L.
064058 10 0|BANK OF NEW YORK MELLON . L.
071813 10 9|BAXTER INTERNATIONAL L
075811 10 9|BECKMAN COULTER, INC......ovrvvrrrirriirriiesissssissssssssssesssssssssss st sssssssnns L
089302 10 3|BIGLOTSINC............ o L.
09062X 10 3|BIOGEN IDEC INC e | L.
093671 10 5|H & RBLOCKINC..... I
099724 10 6|BORG WARNERINC......... I
109641 10 0|BRINKER INTERNATIONAL.. I
125137 10 9|CEC ENTERTAINMENT............. .. | L.,
125269 10 0|CF INDUSTRIES HOLDINGS, INC .| L.
125509 10 9|CIGNA CORP........coovovrrrrrirrinne .| L.,
126650 10 0|CVS/CAREMARK.. I
12673P 10 5|CAINC............... e | L.
134429 10 9|CAMPBELL SOUP CO... I
14170T 10 1|CAREFUSION CORP..... I
142339 10 0|CARLISLE COS INC.......... o L.
150870 10 3|CELANESE CORPORATION................. . |L....
153435 10 2|CENTRAL EURO DISTRIBUTION CORP.......cccrmvrerrrirmesrnsesnssssnsssnssssssssssssnsssnes L
159864 10 7 |CHARLES RIVER LABORATORIES........covvecurrermreesrrirresssresnsssssesssssssssssssssssssnes L
165167 10 7|CHESAPEAKE ENERGY CORP........ . |L....
166764 10 0|CHEVRONTEXACO CO............. ATLANTA LIFE... oL
169656 10 5|CHIPOTLE MEXICAN GRILL. VARIOUS.... oL
171340 10 2{CHURCH & DWIGHT CO.......oorieerrioeriesiseiiesssses s ssissssss s ssssessssssssnes L
171798 10 1|CIMAREX ENERGY CO......cosvvorirerirerieesississsss st ssssssss s ssssssssssssnns L
172967 10 1|CITIGROUP................... I
184496 10 7|CLEAN HARBORS, INC.........c.ccosvvone. I
18683K 10 1|CLIFFS NATURAL RESOURCES, INC.. I
189754 10 4|COACH, INC......coovvrerrrrrrrrerrirerinne I
191216 10 0|COCA COLA CO......ccovvvrvrrrrrnns o L.
192446 10 2|COGNIZANT TECH SOLUTIONS.. o
20030N 10 1|COMCAST CORP-CLA............. I
201723 10 3|COMMERCIAL METALS CO.. I
203372 10 7|COMMSCOPE INC.......ccccovrrrrrrrrrrnen. .. |L....
203668 10 8|COMMUNITY HEALTH SYSTEMS, INC. .| L.
205363 10 4|COMPUTER SCIENCES CORP..... I
205638 10 9|COMPUWARE CORP............ I
205944 10 1|CON-WAY, INC.......... I
20825C 10 4|CONOCOPHILLIPS... - . |L....
20854P 10 9| CONSOL ENERGY INC........ccovvermriiiriireiisssissssssssssssssssssssssessssssssssssssssssssssssssnns L
210371 10 O0|CONSTELLATION ENERGY GROUP INC L
212485 10 6|CONVERGYS CORP . |L....
217204 10 6 COPART, INC.....coomrirrrererirsiisessssisssssssses s sssssssessssssssssssssssssssssssssssssssssssssssssns L
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219023 10 8|CORN PRODUCTS INTL, ICN......ccovvirrrirmrrierrisnsirinsisssssssnsssenssssnssssssssssssenssssssssnnss | svssnsssens | 20000ei08107/2009, 000 [VARIOUS....oooiiiriiiiiesissessississs st ssssssssssssesssssssssssssnssss | sonssssssssnsssans 8,800.000 | ..ooovrvrrrrerrienne 240,972 L
222862 10 4|COVENTRY HEALTH CARE INC... IR 2,564.000 |. o L.
228368 10 6|CROWN HOLDINGS, INC.......... 33,500.000 oo | L.
231561 10 1|CURTIS-WRIGHT CORP... 15,700.000 I
233326 10 7|DST SYSTEMS.......covvvrmrremrrinmrersnremnssnsesnsssnssssssssssssssssssssssssssssssssnssssssssssssnsssns | svsssenssnne | 2re0eei0 71281200910 [NY LIFE . itoiiitcioesiisscississessssissessssssssssssssssssssssssssssssssssssssssssessssssssnss | vasssssssssssssnsens 180.000 I
242370 10 4|DEAN FOODS CO......... 4,596.000 I
25179M 10 3|DEVON ENERGY CORP........cccorvvirmrrirmreenmrirmnrersnnenssssnssssssssnssssssssssssssnsssssssssasssnnns | ssseesssnnees | e00eess 0220200000 [NY LIFE coooiirrirneiiseciceisecsississsessssesssssssssssssssssssssssssssssssssssssssssssssnssss. | svsssessssnsssnees 2,171.000 . |L....
251893 10 3[DEVRY INC......cocoviiverieeriesereeeeeisnsseessressssnsesesessssssssssssssessesssssssessessssessessssssnns | sessenssnens | 20enees 1120090000, [MUNDER ..ottt ssss s ssssstesnss | sesessssssssesans 17,400.000 L
25271C 10 2|DIAMOND OFFSHORE DRILLING.........cccovevererereieirereeereeieeresssesssesseeseessnsesesienes | evvevensennns | 000een08/26/2009...... [VARIOUS ...ttt sessnssnees | svvesssssessesenes 3,546.000 L
253651 10 3|DIEBOLD, INC......coovverrerrrrrrrnnen. ....807.000 |. oL
25459L 10 6|DIRECTV GROUP, INC. ...10,787.000 |. . L.
254687 10 6|DISNEY WALT CO.....ccoovvvrvrrrrnncs . - ....607.000 |. . L.
254709 10 8|DISCOVER FINANCIAL SERVICES........ccccovmiimriiiriiessisinsisesssssssessssssssssssssssssnns NY LIFE ..ottt essss st ssssssssessssssssssssans | ssssssssssssnssons 7,477.000 L
256746 10 8|DOLLAR TREE STORES INC......coovsiiriieeniisiississsisssessssssesssssssssssssssssssssnsssnns L
257867 10 1|DONNELLEY (R.R.) & SONS. o L.
260003 10 8|DOVER CORP..........ccooe.... e | L.
260543 10 3|DOW CHEM CO.......oovvvervrrererrrrrrirnns I
26138E 10 9|DR.PEPPER SNAPPLE GROUP, INC... I
261570 10 5|DRESSBARN, INC.... I
268648 10 2|EMC CORP/MASS................. .. | L.,
26874Q 10 0|ENSCO INTERNATIONAL, INC. .| L.
26875P 10 1|EOG RESOURCES, INC........ .| L.,
277432 10 0|EASTMAN CHEM CO................. I
291011 10 4|EMERSON ELECTRIC COMPANY.... e | L.
29255W 10 0|ENCORE ACQUISITION CO.................. I
29264F 20 5|ENDO PHARMACEUTICAL HOLDINGS I
29265N 10 8|ENERGEN CORP.........cccccomvvrrmrrvrnnene o L.
29364G 10 3|ENTERGY INC...... . |L....
30161IN 10 1| EXELON CORP......ovververrrcrnsiisscssssssssss st st ssssssssssssssssssssssssassssns L
30212P 10 5{EXPEDIA, INC.....oovorrerrirriisnecssesesssessssesssessssssssesssssssssssssssssssassssssssssssssssssssssssnes L
30231G 10 2|EXXON MOBIL CORPORATION . . |L....
302941 10 9|FTICONSULTING.................. ...24,000.000 |. . |L....
307000 10 9|FAMILY DOLLAR STORES........cccoconmrmimrmmerrirnennensessesssssnsssssssssssssssssssssnsssssessessnnses | ssssssnssesse | 20eeend02202009u0c00s [NY LIFE ittt ssssssssessessssssns | svsessssssssessnnes 1,181.000 |. oL
343498 10 1|FLOWER FOODS, INC......osvvurrireerisreiiseiies s ssssssssssssssss s sssssssnen 20,700.000 L
345370 86 O|FORD MTR CO DEL......ccoouuivirreieeriicesiseeies s sssssssssssssssse s ssssssnes NY LIFE oot essssssssas | sosessssssssssssons 2,274.000 L
345838 10 6|FOREST LABORATORIES, INC ...23,856.000 |. I
349631 10 1|FORTUNE BRANDS INC................ ....170.000 |. I
35671D 85 7|FREEPORT-MCMORAN COPPER-B. .923.000 I
35914P 10 5|FRONTIER OIL CORP.................... 21,162.000 I
364760 10 8|GAPINC............ 6,767.000 o L.
36866T 10 3|GEN-PROBE, INC.................. 475.000 o
369550 10 8|GENERAL DYNAMICS CORP... 566.000 I
369604 10 3|GENERAL ELECTRIC............ 222.000 I
370334 10 4|GENERAL MILLS INC......c.overirerrinrireireesrinninsessinsssissessssssssssssssssssssssessesssnssessnssens | ssesssnssenss | weereslQ T/ 14120091000 [NY LIFE oottt essssssssssssesssnsnns | svsesssssssssesssssnsnns 90.000 .. |L....
375558 10 3|GILEAD SCIENCES, INC... 14,299.000 ..664,428 | ... o L
38141G 10 4|GOLDMAN SACHS GROUP INC... 862.000 142,624 |... I
38259P 50 8|GOOGLE INC CL.. ....282.000 125,369 | ... I
384109 10 4|GRACOINC......cccocovrumrnenee 12,593.000 272,288 |... I
384802 10 4|WW GRAINGER, INC............. I IO 1,421.000 |. 126,865 |... . |L....
405024 10 0|HAEMONETICS CORPORATION.......coovmiieririniessssissssssisessssesssssssssssssssssssssssses SNYDER CAPITAL. ...o.vvrritrnriisiiesiisessiessssessssssssssssssessssssssssssssssssssssssns | osssssssssssssssnns 2,700.000 | ..coovvoevrerrrirnnes 149,673 Lo
411310 10 5|HANSEN NATURAL CORP......cooomiritmriirreissesssssssssssssssssssessssssssssssssssssssssssassssnses ATLANTA LIFE ..o sssssssssssssssssssssssssssssssessssns | svsssesssssssssans 21,464.000 | ..oovoovvrvrerirrns 719,070 Lo
413875 10 5|HARRIS CORP............... ATLANTA LIFE... . .
415864 10 7|HARSCO CORP NY LIFE oottt ssssssssssssssssssssns
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422806 20 8|HEICO CORP........ovvrieerrirerriesrissssisnsisssssssssssssnssssessssssssssssssssssnssssnssssssssssssssnsssss | svenssnnnss | c00ees07/31/2009.0000. [ SNYDER CAPITAL oo vvveiisiisesissssisesssssssessssssssssssssssssssssssssssssssessssnsss | aesssessssssssannes 4,700.000 | ..coovvoerrerrrrirnnes 132,728 L
423452 10 1|HELMERICH & PAYNE COMMON STK. o ol ...622. . ...23,830 |... o L.
42809H 10 7 [HESS CORP.......coocvmmrimrrinerieseressiessssnsenns ....597. . ...30,193 |... oo | L.
42822Q 10 O|HEWITT ASSOCIATES.. 16,025 I
437076 10 2|HOME DEPOTINC........ . . . ..34,924 | ... I
458140 10 O|INTEL CORPORATION........ccoovvrrrrernnens 272, s 5,387 |... I
459200 10 1|INTERNATIONAL BUSINESS MACHINES 123,401 . |L....
460146 10 3|INTERNATIONAL PAPER CO......ocoviuerieerireeiierseiesee et sessssse st ssesesseseeson 224,074 L
464287 48 1|ISHARES RUSSELL MIDCAP GROWTH......coeviivieeereieieee e 889,118 L
465741 10 6|ITRON, INC......coevverirrereeerccreeee e LIQUIDNET. - . 418,202 | ... oL
46612J 50 7|JDS UNIPHASE CORP...... NY LIFE...... ol 1,451, s 8,438 |... . L.
46625H 10 0|J P MORGAN CHASE + CO.. NY LIFE...... . . . ....26,224 . L.
466313 10 3|JABIL CIRCUIT INC......cvvoiieeiiesiieeiiessesessissssss sttt sssssss s NY LIFE ..ot essss s ssssssssessssesssssssssns | ssssssssssssnssons 2444 000 19,432 L
469814 10 7|JACOBS ENGINEERING GROUP INC.........oovmrrerrirrrirnsiresiissseiessssssssssssesssssssons NY LIFE oottt sessss s ssssssssssssssssssssans | sssssssssssssnnsons 1,475.000 66,677 L
478160 10 4|JOHNSON & JOHNSON................ ....956.000 |. 57,254 o L.
486587 10 8|KAYDON CORP............. N 1100100 I 9,864 e | L.
487836 10 8|KELLOGG CO.........cconu.n. 100,700 I
494368 10 3|KIMBERLY CLARK CORP. 91,090 I
49460W 20 8|KINETIC CONCEPTS, INC......covvrverrrrrmrrensrensernnsesnnsesnsesssnnssssssssssssmsssssssssnssssssssns | svnsnssnens | we0eens092202009. 000 [NY LIFE iooniiriireisreinssinsessesinsrinsssssssisssssssssssssssssssssssssssssssssnssnnnes. | sesssnnsssnsssnnsssss 202,000 | vovvornerernnrennnesnnnnns 9,399 U
50075N 10 4|[KRAFTINC......cccooovververrirerereernnn .254,480 .. | L.,
502424 10 4|L-3 COMMUNICATIONS HOLDINGS. ..86,194 .| L.
515098 10 1 [LANDSTAR SYSTEM, INC.......ccceeosiirrrerieeieerrereiereeeesreeeesnesessensesessesessssssesssssnes | evevveneesens | 200eeed08111/2009.00.0. [NY LIFE oot sssssssssesssssssesssssnsessens | cvenssnsnesenenseren 280,000 | v 9,027 .| L.,
518439 10 4 |ESTEE LAUDER COMPANIES-CL A. 34,140 I
532791 10 O|LINCARE HOLDINGS INC........coeevvrirrrmrrrerriesriisnsiesesssssssssssssssessissssssssssssssssssssss | avsssenssinns | 20000ei092202009. 0000 [NY LIFE oioiiiiciecssressessissssssisssisessssessssssssssssssssssssssesssssssssssssnns | cosnsssessssnsssssssn287:000 [ oeevoesiiesiinsiinnnn 9,714 e | L.
533900 10 6|LINCOLN ELECTRIC HOLDINGS.........c.covvvrerriemrismrrsnssnssssnsssessssssssssssssssssssssssnnns | evsssenssens | 20000i092202009. 0000 [NY LIFE iooiiiceciessesssssisssssssissssesssssssssssssssssssssssessssensssssssssnsssnns | sosssssessssssssssenses 181.0000 [ onevoesiiesiinssin 8,945 I
539830 10 9|LOCKHEED MARTIN CORP...... .383,455 I
549271 10 4|LUBRIZOL CORPORATION.. 81,277 o L.
55616P 10 4|MACY'S....cccommrrmmrrrrnrirenns v eervnnrinns 000712812009 [NY LIFE.....oomiiricreriissinssissssssssssssssssssssssssssssssssssssssssssnsssssssnnssens | sssssssnnssssnssnnsssss01.000 | coovvinsseonnniiesiennnons 809 . |L....
56418H 10 O|MANPOWER INC-WISC........ccoovommreinrerneisnsessssssssessssssssssssssssssssssssssssssssssssssssssns 14,514 L
565849 10 6|MARATHON OIL CORP.......ccccomvrrmmremmrirnrrennrnnesssseessssssssssssssnssssssssssssssnsssnsssnnes | svssnnssnns | 2r0ees02202009ucc0s [NY LIFE . iooiiirrsreesrcnsiisscisssinsesssssssssnssnnsssssssssssssssssssssnssssnssssssssness | snnvesnsssnnsssns:0,014.000 | ovvverivrirnereennnns 206,699 L
57383T 10 3|MARVEL ENTERTAINMENT. ...17,085 |... . |L....
579064 10 6|MCAFEEINC.........c.c......... 415,163 |... oL
580645 10 9|MCGRAW HILL COS INC.. e ———— 106,752 |... oL
58155Q 10 3|MCKESSON CORP...........cooevrirrrrnrinrrresrsesrssssssssssssssssssssssssssssessssssssssssssssssnnses | eonvssnsssss | 00rree0912202009 100 [NY LIFE coivooiiicicsesscesesssssssssssessssssisssssssssssssssssssensssssssssssssssssns | ssvssssisnssssnnsenndy 102.000 | covorvvoesivosiinnne 211,088 L
58405U 10 2|MEDCO HEALTH SOLUTIONS, INC........cocvrerreerriererssrisnssisssssessssssssesssssssssssssnns | evsvenssnnns | 2reeen.092412009...... [VARIOUS......oovvoieieciieciessiessssssisssssssssssssssssssssssssssssssssessssssssssssss | sonvssnsssennsens11,083.000 [ 1ovvvoosivoeriinnns 590,659 L
585055 10 6[MEDTRONIC INC..........ccccovverrenne ..385,813 | ... I
589331 10 7|MERCK & COMPANY INC. ..15,742 |... I
59156R 10 8|METLIFE INC................. 144,460 I
594918 10 4|MICROSOFT CORP........... .386,434 I
595112 10 3|MICRON TECHNOLOGY INC 76,049 o L.
608190 10 4|MOHAWK INDUSTRIES.........cccconnnenn 44,646 o
617446 44 8|MORGAN STANLEY DEAN WITTER 166,227 I
626717 10 2|MURPHY OIL CORP..........ccoovernn 10,818 I
628530 10 7|MYLAN LABSINC...... 629,535 o |Le
63227W 20 3|NATCO GROUP INC.. 40,754 .| L.
636180 10 1|NATIONAL FUEL GAS C 14,266 I
637071 10 1|NATIONAL OILWELL VARGO, IN . . ..76,716 I
64110D 10 4 |NETAPP, INC......ccooovvrrererrrrnns - ...62960000 . 1,300,540 e | Lo
651229 10 6|NEWELL COMPANY.............. NY LIFE I IO 3,091.000 |. ...46,598 . |L....
651290 10 8|NEWFIELD EXPLORATION CO.....ovvorrirrrirsiisrisssssssissssssssssssssssssssssssssssssssans NY LIFE 83,251 L
655664 10 O|NORDSTROM INC........omriurrrirmiererissssinsssssssessssssssssssssssssssssesssssssssssssssssnssssnes 94,530 L
665859 10 4|NORTHERN TRUST CORPORATION... 79,846 . |L....
666807 10 2|NORTHROP GRUMMAN CORP........c.cosvvirrirrirnrernsesnsesssesssssssssssssssssssssssssssssns 33,257 L
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670346 10 5|NUCOR CORP.......cccocosrrrmmriimrirnsirinnsissnsssessssssssssssssssssnssssnsssssssssssssssssnssssnssssansss | svssensssinns | 20000ei0922020091 0000 [NY LIFE oottt ssssssss st sssssssessssnss | sesssssnssssssssans 4,457.000 209,362 L
670837 10 3|OGE ENERGY CORP........ . ...26,333 |... . o L.
674599 10 5|OCCIDENTAL PETE CORP... oo | L.
676220 10 6|OFFICE DEPOT, INC......... I
681919 10 6|OMNICOM GROUP INC..... I
68389X 10 5|ORACLE CORPORATION. I
688239 20 1|OSHKOSH TRUCK CORP..... . . |L....
693475 10 5[PNC FINL SVCS GROUP INC.....covvveeveieteeetieteeesce et s seseas L
695257 10 5|PACTIV CORPORATION........ccoviteirererersieieiere e estsstes st ss st sssssse s ssseseenes L
703481 10 1|PATTERSON-UTIENERGY... oL
704326 10 7|PAYCHEX,INC.................. . L.
708160 10 6|JC PENNY CO............... . L.
713409 10 O|PEPSIBOTTLING GROUP.......c.ossivirierciineiiessissssesssssssssssssss s ssssssssssssssssnses L
713448 10 8| PEPSICO INC......ooivvreireiisiisessisssiss st sesssssssss s ssss s sssssss s 1,712.000 L
716768 10 6|PETSMART, INC .2,949.000 |. o L.
717081 10 3|PFIZER, INC.....oovrvierrirrienrineesieesssssessnssenns ....967.000 |. e | L.
717124 10 1|PHARMACEUTICAL PRODUCT DEVELOPMENT. ....552.000 |. I
718592 10 8|PHILLIPS VAN HEUSEN CORP..........ccovvvrrrrernn. I
726505 10 0|PLAINS EXPLORATION & PROD CO I
740189 10 5|PRECISION CASTPARTS CORP...... .. | L.,
74153Q 10 2|PRIDEINTL, INC......cccovvrerrrirnes .| L.
74251V 10 2|PRINCIPAL FINANCIAL GROUP... .| L.,
742718 10 9|PROCTER & GAMBLE COMPANY I
743674 10 3|PROTECTIVE LIFE CORP............. e | L.
74460D 10 9|PUBLIC STORAGE INC. I
745867 10 1|PULTE HOMES, INC...... I
747277 10 1|QLOGIC CORP...... o L.
747525 10 3|QUALCOMMINC... . |L....
749685 10 3{RPM INC.......coorverrireriisiiesiissssssssisssssssssss st sessss st st ssssssssssssssssssssssssnssssns L
750438 10 3| RADIOSHACK CORP........correrrerriisesseessesssssssssssssssssesssssssssssssssssssssssassssssssens L
754730 10 9|RAYMOND JAMES FINANCIAL INC.. . |L....
755111 50 7|RAYTHEON CO........ccceevevrernnee. oL
75524B 10 4|RBC BEARINGS, INC oL
756577 10 2| RED HAT, INCi.....oovveeiiceiiseessiss st L
778296 10 3| ROSS STORES INC......ooovvveiveeieieiiesssisssesssiss s L
779382 10 0|ROWAN COMPANIES, INC... I
783549 10 8|RYDERSYSINC............ I
78390X 10 1{SAIC, INC.....coevvrrrrrrrrrerierrirerrinnn, I
78462F 10 3|SPY EXCHANGE TRADED FUNDS. I
784635 10 4|SPXCORP.... o L.
786514 20 8|SAFEWAY, IN o
806857 10 8|SCHLUMBERGERLTD..... I
808513 10 5|SCHWAB (CHARLES) CORP........ I
811065 10 1|SCRIPPS NETWORKS INTER-CLA.. .. |L....
81201R 10 7|SEAHAWK DRILLING INC............. .| L.
812350 10 6|SEARS HOLDINGS CORP I
817315 10 4|SEPRACOR, INC................... I
828806 10 9|SIMON PROPERTY GROUP, INC. CORPORATE ACTIONS. I
829073 10 5|SIMPSON MANUFACTURING....... SNYDER CAPITAL . |L....
832696 40 5[SMUCKER JM CO......coevvoriiriesiisiiesssississsssssssssssssssssssssssssssssssssssssssssssnsssons L
83421A 10 4|SOLERA HOLDINGS, INC.....cooorieriiriessisssisssesssssssssssssssessssssssssssssssssssssnsssons L
852061 10 O|SPRINT CORP.......cc.ccomvrvnnen . |L....
852891 10 0|STANCORP FINL GROUP INC L
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855030 10 2| STAPLES, INC.....co.oosvvrerrerrrereiessisensisssissssssssssessssssssssssssssssssssssnssssnssssssssssssnsssss | svsssnnssnns | 2r0ees0922020091 00000 [NY LIFE iotiiiriiiciitss et sssessssssssssssssssssssnsssnnss | ossssssssssnssens 1 340,609 L
855244 10 9|STARBUCK CORP.......ccccommrrmmrirrriienirnns . - o L.
85590A 40 1|STARWOOD HOTELS & RESORTS WRLD... oo | L.
857477 10 3|STATE STREET CORP.......cccocormrrrrmrrernrens I
858119 10 O|STEEL DYNAMICS INC. I
863667 10 1|STRYKER CORP............... I
866810 20 3|SUN MICROSYSTEMS, INC.. . |L....
86764P 10 9[SUNOCO INC.......oooveeicreeeecisee ettt sttt s anenn L
871503 10 8[SYMANTEC ..ottt et b st nenn L
871829 10 7|SYSCO CORRP....... oL
878237 10 6|TECHDATACORP..........cccouvvenec. . L.
879433 10 O|TELEPHONE AND DATA SYSTEMS. . L.
88076W 10 3| TERADATA CORP.......ooitriiireieecsssises st st sss s L
880915 10 3| TERRA INDUSTRIES, INC.......coovvvrerireirriresissssssessssssssssssss s ssssssssssssssssssns L
88579Y 10 1|3M COMPANY............... o L.
886423 10 2|TIDEWATERINC........... e | L.
88732J 20 7|TIME WARNER CABLE. I
891027 10 4|TORCHMARKINC............. I
893641 10 0|TRANSDIGM GROUP, INC............ I
89417E 10 9|ST. PAUL TRAVELLERS COS, INC... .. | L.,
899896 10 4|TUPPERWARE CORP............... .| L.
902494 10 3|TYSON FOODS INC.. I
902681 10 5|UGICORP............. I
903236 10 7|URS CORP.... e | L.
911312 10 6|UNITED PARCEL SVCINC........ I
913017 10 9|UNITED TECHNOLOGIES CORP.. I
91324P 10 2|UNITEDHEALTH GROUP INC........... o L.
913903 10 O0|UNIVERSAL HEALTH SERVICES-B.. . |L....
91529Y 10 6| UNUMPROVIDENT.........covvvirmrirnrcsnsissssssssssesssssssssssssssssssssssssssssssssssssssassssnsssens L
91911X 10 4|VALEANT PHARMACEUTICAL INTL.....ovveemeirmeerrresnessressssssssesssssssssssssssssssnnees L
920355 10 4|VALSPAR CORP........ccoovrrmmrrenrrenn. . . . |L....
92343E 10 2|VERISIGN INC.....covoveerieeeceervereerceeeieseeeeessseesisssessssnsessessssessesssssssssssessnssssessssens | evenvessnsens | 200e0ei08125/2009.0c.c. [INY LIFE oottt ettt s sssssssssssnnns | soeveessssssesnnns 1,587.000 |. oL
92343V 10 4|VERIZON COMMUNICATIONS, INC. .1,170.000 |. oL
92553P 20 1{VIACOM, INC. CLASS B.......cosvvorreecrirsiesssss s L
92927K 10 2| WABCO HOLDINGS..........coooverrrrerrrerriressiensisssssssssssssssssssesssssssssssssssssssssnsssssssssnsos | ennssssssses | 20rsesi07120120091c0c [ATLANTA LIFE.ooovivoooiiciieesieesesse s sssssssesssssssssssssnnns | sssessssssssnnns 14,915.000 L
929297 10 9|WMS INDUSTRIES INC. e 1,213.000 |. I
931142 10 3|WAL-MART STORES..... . I
931422 10 9|WALGREEN COMPANY I
94106L 10 9|WASTE MGMT INC DEL I
94973V 10 7{WELLPOINT INC......cooorerrenrrisrrirnrcinniisnssiessisssssssssssssssssnsssssssssssssssssssssnssssssssssnssss | sevssssnssses | 0eeses 0922020091 00cs [NY LIFE ittt esssssssssss s ssessssssssssssssssssssssssssssssssssssns | sssssssssssssnnsons o L.
949746 10 1|WELLS FARGO & CO.......oovvvrinrrirnmriinrismessnsessssssnsssssssssnssssssssssssssssssssssssnssssssssnnes | svsssnsssnns | 2ve0ees0242009. 0. [VARIOUS....oooiiirrciiisssiss s sssssssssssssssssssssssssssssssssssssnssss | osssssnssssssssnns o
958102 10 5|WESTERN DIGITAL CORP......ccoovvvermmrernrernrrirmnessnrssssssssnssssssnnsssssssssssssssssssssssssess | svsssnsssnne | 20e00es0908/20091cc0s [NY LIFE ooooieoiiresiissiseseissesssssssesssssssssssssssesssssssssssssssssssssssnssssessssnes | ossssssssssnssssnns I
966837 10 6|WHOLE FOODS MARKET, INC........covvermrrirmrerrnnrimneersnrermessnnssssnssssssssnnssssssssssssnnss | svssnsssnne | 2rereei07128120091ccc0s [NY LIFE oottt sssssssssssssssssssssssssssssssssssessssssssnss | ossssssssssnssssnns I
969457 10 O[WILLIAMS COS......coooveeerereeeeeeereseeeeseeresesesesssssesssssesssssssssssssssssessssesssssssssssens | sosseesenens | 200rees 02202009000, [INY LIFE . cosieiieieiceeeecesee ettt bsaes st aessssensnans | soessessssssesnsas .. |L....
97381W 10 4 |WINDSTREAM CORP .| L.
983024 10 O|WYETH....ooooovmvrrerrerriesrererieennnn. I
98310W 10 8|WYNDHAM WORLDWIDE CORP.. I
983134 10 7|WYNNRESORTSLTD............... I
98385X 10 6|XTO ENERGY.......ccooorvrrrrmrrrnnnes . |L....
G0219G 20 3|ALLIED WORLD ASSURANCE CO.....covvvvirrirnrirnsrisssisssssssssssssssssssssssssssssssens L
G24140 10 8|COOPER INDUSTRIES LTD-CL A....coovvvrrrirriierisssisssesssesesssssssssssssssssssssssnsssanes L
G37260 10 9|GARMIN LTD....cooovmrrrrrrrrerrirens . |L....
G54050 10 2|LAZARDLTD............ . |L....
G6359F 10 3|NABORS INDUSTRIES L
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
G81276 10 O[SIGNET JEWELERS LTD.....oocveiieeecrcie ettt ssessasssenss. | svsesasssnns 09/03/2009 SNYDER CAPITAL ..ottt s s saes s ssesssssssaens | sosssesssssssansens 9,800.000
M3760D 10 1 |ELBIT SYSTEMS LTD....cooveiiiicieieeteeice ettt st sassssssssssannas | enes 09/30/2009 MUNDER
316464 10 6|Fid Value.............. 08/31/2009 FIDELITY....
316146 10 9|Fid Inv Gr Bond.... 08/31/2009 FIDELITY....
315792 66 3|Freedom 2025. 08/31/2009 FIDELITY....
316184 10 0| Fid MaQEIIAN......ccoiiriireririieieiesiee sttt st ssesssnssnsenns | sras 08/31/2009 FIDELITY....
315911 20 6{SPArtan US EQ......ccveeeierierreieiesissies st sssssssssessessssssessessesssnes | sses 08/31/2009 FIDELITY....
880196 20 9| Templeton FOrBIGN.......ccoveiiicueiieriieiriee st ssse s enennne | sessssesasans 08/31/2009 FIDELITY
780905 84 0|ROYCE PENN INV.....oivviiiciei ettt b s sns | aesssesanans 08/31/2009 FIDELITY
197199 80 5|Columbia Acorn USA... 08/31/2009 FIDELITY....
31617R 30 8|Freedom Income...... 08/31/2009 FIDELITY....
1617R 50 6 Freedom 20710 .....ccvuuririrrririiniieesneisesiesssessessssssssssssss sttt essesssesssenens | srssssnsens 08/31/2009 FIDELITY
31617R 60 5|Freedom 2020..........cccevueieeecieiiesiseicie sttt s sttt ssessassas | seseessnens 08/31/2009 FIDELITY
315792 67 1|Freedom 2015..... 08/31/2009 FIDELITY....
315792 65 5|Freedom 2035..... 08/31/2009 FIDELITY....
31617R 70 4|Freedom 2030......... 08/31/2009 FIDELITY....
015570 20 3| Alger Midcap GrOWEN.........cc.ccueucieiieeieeiesise ettt essesssssessenes. | sves 08/31/2009 FIDELITY....
701769 10 1| Parnassus EQUILY.......cccviuererrrrirrieiesiseseiesssissessssss et ssessssssessessessssssessenss | sses 08/31/2009 FIDELITY....
880199 10 4| Templeton GrOWEh.........ccceieieeieieeiese ettt essenssessensenes. | sres 08/31/2009 FIDELITY....
018918 23 5|Alinz Div Val......... 08/31/2009 FIDELITY....
416645 60 4|Hartford Cap ADD.....cocvcveeieeieieisirese ettt st saeaees | erestensenes 08/31/2009 FIDELITY
926464 84 3{VICtOrY SPIVal.....ovieveceieeieee ettt ettt | sernaenans 08/31/2009 FIDELITY
018913 10 3| AI/Bern Intl Val.......ooooveiieeiieiesisssn s 08/31/2009 FIDELITY.... .
9099999. Total - Common Stocks - Industrial & MISCEIIANEOUS...........c..cuieiciiiteiei sttt ettt snies antesssssssenas ..56,498,430 |.
9799997. TOtal - COMMON SOCKS = PAIt ...tttk ettt ettt ettt b st se s s et sesesses et enses et s sessebetsssessessns | fetsssessssossessessssossesseses et et eesesse e et st ee et eetee s e et eese s et eeses s e b et et et s e et es st seten st et et es s st sntensessnbantesetentensnsants | sressesssssssansis 56,498,430
9799999. TRl = COMMION SHOCKS.....ev ettt ettt ettt ettt ettt ettt et b et se s st et s s s ses et esses et e ses bt eesessee et ensee et snsesesse | oekessessssossessessssessessesassessessetes et et eesesseese s s se st eetee s e seteese s et eebes et et s st enben st et ent et et et s e bntensensessntensenntas | evsessssensessans 56,498,430
9899999. Total - Preferread NG COMMON SEOCKS. .. ..cuierueieieitsiisertesseesseesstessessssessessesssssssassesssssssessessssessessesassassessessssassessssassessesss | 4e8essessssessessessssessessessssessessesessessesassessessesassessessssassessesessessesensessessessssessessnsessessesansessessnsessessnsansassessnsansesnsas | essessssansassans 56,791,993 |.
9999999. Total - Bonds, Preferred and Common StOCKS............cccvvrveieniereseiiseieiesnnans 609,968,138

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 22
F 1 12 13 14 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Book/ Exchange Total Interest/ nation
e Book/ Unrealized Current Other Than Total Adjusted Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Change in Carrying (Loss) (Loss) Dividends Market
CcusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. Value At on on Received Indicator|
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) Disposal Date | Disposal Disposal |During Year (a)
Bonds - All Other Government
465138 YM 1| STATE OF ISRAEL (JUBILEE SERIES B)| R. |.09/15/2009 MATURITY. 100,000 100,000 100,000 100,000 0 100,000 [V 6,086 1FE......
1099999. Total - Bonds - All Other Government 100,000 100,000 100,000 100,000 0 0 0 0 100,000 0 0 e 6,086 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M4 V4 2|FHLMC FGG03035... . 1.09/01/2009 | MBS PAYDOWN 10,984,813 | ........ 10,984,813 10,754,805 10,941,588 | .ooooovverrrrens | s 43224 | .o | e 43,224 10,984,813 0 |...390,696 1FE......
3128M5 PE 4 |FHLMC FGG0372 . |.09/01/2009 | MBS PAYDOWN 112,903,986 | ........12,903,986 3,191,302 12,973,022 (69,036) | . ...(69,036) | .. ..12,903,986 0...508,373 1FE......
3128M7 AX 4 |FHLMC FGG05122... . |.09/01/2009 | MBS PAYDOWN 9,321,359 | .......... 9,321,359 | .......... 9,648,820 I I 9,321,359 0...271,953 1FE......
3128MB DY 0|FHLMC FGG12619 . |.09/01/2009 MBS PAYDOWN 13,521,867 | ........ 13,521,867 13,284,178 13,473,300 | oo 13,521,867 0 |...446,731 1FE......
3128MC CW 3 |FHLMC POOL FGG13485. . 1.09/01/2009 | MBS PAYDOWN 10,277,775 | ........ 10,277,775 10,629,468 | .......ovvvrrrierrins | v | s (58,090) | covvvvuvvvrrrrree | reerreens (58,090) 10,277,775 0 |...205,185 1FE......
3128MC CY 9|FHLMC FGG13487... . 1.09/01/2009 [ MBS PAYDOWN.......couvrvimmmrirne [ cerrmrrrimeeniienniniennes | crvervinnsd 4747798 | .......... 4,747,798 4,881,329 (VAN 2) IO I (29,623) JOOT OO 4,747,798 0| 95,465 1FE......
3128MC  F3 4 |FHLMC FGG13586... . 1.09/01/2009 MBS PAYDOWN 8,910,140 | ......... 8,910,140 9,206,681 | ...oooverreeniiinns | e | e (15,857) | cvvvvrvvernrriins | ceveeennn (15,857) B — 8,910,140 0. 67,256 1FE......
3128MC HA 6|FGG13625 . 1.09/01/2009 MBS PAYDOWN 2,799,875 | .......... 2,799,875 2,933,744 18 18 2,799,875 0o 12,833 P
3128MM  KF 9 |FHLMC FGG18293.......ccoooorrreererrierrri . |.09/15/2009 | MBS PAYDOWN 6,399,351 | ......... 6,399,351 8,614,329 | oo e | s (10,120) | coveveverrreeine | ceveeenne (10,120) | cvvvovreerereees | e 6,399,351 52,570 1FE......
3128MM KG 7|FHLMC FGG18294 . 1.09/01/2009 | MBS PAYDOWN 5,105,090 | .......... 5,105,090 5,264,624 | ..o | e | e (44,321) | ceveoeveeeinns | e (44,321) | coveoreereeeenn | s 5,105,090 ...134,536 1FE......
31396U 3A 6 |FHLMC FHRRR008 FK . |.09/16/2009 | MBS PAYDOWN 141,128 141,128 139,011 195 195 141,128 79 1FE......
31410K N9 1|{FNMA FN88I716........ccrsvvrerneens . 1.09/01/2009 | MBS PAYDOWN 6,884,414 | .......... 6,884,414 | .......... TABAT3N | e | e | erveeenns (41,247) | cevevereeeinne | ceveeenne (41,247) | covvoeeeeeeen | e 6,884,414 ...122,358 1FE......
3128M4 V4 2 |FGG POOL 03035 . |.09/01/2009 | MBS PAYDOWN 21,701,146 | .......... 1,701,146 | .......... 1,666,858 0 1,666,858 ...242,262 1FE......
3128MB _XB 8| GFF POOL 13174 .. |.09/01/2009 | MBS PAYDOWN 193,105 193,105 200,015 0 200,015 |.oovvcierriienns | c00nene(6,910) | ........(6,910) | ... 30,866 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment 93,891,847 93,891,847 95,559,895 37,387,910 | ..o 0 [ (289,506) | ....ooorreennad 0 | (289,506) 93,864,469 .2,581,163 XXX
Bonds - Industrial and Miscellaneous
00130H BN 4|AES CORP . [.09/15/2009 | WAMCO. 83,513 85,000 85,550 65,875 | ........ 19,657 | oo (225 T 19,631 85,506 | ..oovvrrvirenns [ eereennn(1,993) [ o (1,993) | ........ 5,421 3FE......
00165A AA  6|AMC ENTERTAINMENT, INC . 1.07/29/2009 | CS FIRST BOSTON 54,313 55,000 53,670 1 1 53,671 641 | .o 722 4FE......
001706 AB 6|ASSOC MATERIALS . 1.07/27/2009 | STERNE AGEE & LEACH 121,500 300,000 132,000 122,237 | oo | e 1,647 | e | e 1647 | e | e 133,884 | .o [ 0nn(12,384) | ... (12,384) | ...... 13,969 5FE......
00506T AJ 4 |ACTIVANT SOLUTION.. . 1.07/31/2009 | BROADPOINT CAPITAL 48,825 60,000 27,900 27,900 985 985 28,885 | ..o | 00 19,940 | i 19,940 |....... 4,338 5FE......
00846U AC 5|AGILENT TECHNOLOGIES . 1.09/10/2009 |LOOMIS 725,520 720,000 495,375 RIKRCH I TN NI R 10,356 [ .overeererinnens | e 10,356 505,969 | ...ooccorvrienn. | -...219,557 | ... 219,551 | ...... 40,759 2FE......
013716 AR 6|ALCAN, INC . |.07/28/2009 | VARIOUS 15,262,350 | ........ 15,000,000 14,654,100 14,794,284 29,859 29,859 14,824,143 | .o | .. 438,207 | ... 438,207 |...641,198 2FE......
018606 AF  0|ALLIANCE IMAGING........ccoovermererrrerannns . |.08/20/2009 | LOOMIS 440,475 470,000 455,163 399,500 | ....... STATT | oo 1,793 59,270 458,770 | ovecvvvrerreeees | e (18,295) | ... (18,295) | ...... 23,442 4FE......
018772 AB  9|ALLIANCE ONE INTL.... . 1.07/01/2009 | CORPORATE ACTIONS 190,781 185,000 182,200 87,150 20,036 152 20,188 181,538 | .o [ 009,243 | Ll 9,243 | ...... 12,832 4FE......
018772 AJ  2|ALLIANCE ONE INTL.... . 1.07/01/2009 | CORPORATE ACTIONS 121,250 125,000 91,875 91,875 3,690 3,690 95,565 | .ovovvrririeries | 000000 25,685 | oo 25,685 |....... 6,700 4FE......
018772 AL 7|ALLIANCE ONE INTL. . |.08/13/2009 | CS FIRST BOSTON 60,600 60,000 57,106 20 20 57,126 3474 | ... 767 4FE......
02378 BH 0|AMERICAN AIRLINES PT TRST... . [.09/18/2009 | WAMCO. .70,000 70,000 67,375 96 96 67,471 2,529 ... 2,628 2FE......
026874 BS 5|AMERICAN TNTL GROUP.... . 1.09/10/2009 | VARIOUS .83,625 225,000 87,530 87,530 0 87,530 | .o [ eereenn(3,905) [ e (3,905) | ...... 13,831 3FE......
026874 BT 3|AMERICAN TNTL GROUP.... . 1.09/09/2009 | WAMCO. .92,800 120,000 81,600 153 81,753 | o | e 11,047 | 11,047 | ........ 7,995 2FE......
032511 BC 0|ANADARKO PETROLEUM CORP.... . 1.09/16/2009 | DEUTSCHE BANK SECURITIE 5,911,750 | ..cooceoe. 5,000,000 5,993,500 | vveorreerrrienerienns | eeveneeeinneins | ereeeienn (5,562) 5,987,938 | ...ccoovrrirnnries | 10 (76,188) | ... (76,188) | ....236,833 2FE......
032511 BD 8|ANADARKO PETRO . 1.08/19/2009 | CITIGROUP GLOBAL 5,626,500 5,000,000 5,343,300 (13,915)|. 5,329,386 | ...coovrvrrrrn | 0000n297,115 | ... 297,115 |...178,976 2FE......
03746A AC 4|APACHE FINANCE . 1.07/20/2009 |JPM 5,128,750 5,000,000 4,893,750 4,902,819 | .o ..7,367 4,910,186 | ... | ... 218,564 | ...... 218,564 |...150,694 1FE......
037933 AF 5|APRIA HEALTHCARE GROUP . 1.08/11/2009 | BANK OF AMERICA 140,900 40,000 39,644 0 .39,644 4FE......
03938L AM  6|ARCELORMITTAL . 1.09/25/2009 [LOOMIS 95,210 80,000 78,018 21 21 78,039 2FE......
05329W AE 2| AUTONATION, INC......oovvvvrrrrrirrerirerrins . |.08/03/2009 | VARIOUS 68,175 75,000 75,938 51,375 | ........ 24298 | ... (2,366) 21,932 73,306 | oo | eeeenene(5,131) | i (5,131) | .ovvve 2,571 3FE......
055451 AD 0|BHP BILLITON FINANCE . 1.07/22/2009 | CITIGROUP GLOBAL......cccoeee | covreerirenriiensiieniins | conriiinns 7,470,400 |.......... 7,000,000 |......... 6,998,180 | .......... 6,998,199 257 SV IR I 6,998,457 | ...ovvvvvvvrrrns | 471,944 | L 471,944 | ...296,965 1FE......
05947U 2N 7|BACM 2005-5 A2........ovvvvvrmrrirnns .09/01/2009 | MBS PAYDOWN 228,082 228,082 209,578 8,225 8,225 228,082 0 ] 6,634 1FE......
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1 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Bond Desig-
r Prior Year Year's Total Book/ Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) Dividends Market
CcusIpP o Shares of Carrying Increase/ |(Amortization)/| Impairment | B.J/A.C.V. | Changein Value At on on Received | Maturity |Indicator
Identification n Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal [During Year|  Date (a)
07386H TY 7 MBS PAYDOWN 2,988 ..2,988 1,972 7 7 2,988 0 1 107/25/2035 | 1FE......
081437 AG 0|BEMIS COMPANY INC BANK OF AMERICA 5,210,300 | .......... 5,000,000 |......... 5,229,500 (P2710) N NS I (V270 | T I 5,227,080 | ..ovveererneerns [ e (16,780) (16,780) | ...... 26,681 |08/01/2014 | 2FE......
093679 AC 2|BLOCKBUSTER, INC.... WAMCO 47,813 65,000 58,875 31,525 29,439 684 30,123 81,647 | oo | e (13,835) (13,835) | ........ 6,194 |09/01/2012 |6FE......
099599 AE 2|BORDEN CHEMICAL.... BANK OF AMERICA 43,000 100,000 ..8,000 ..8,000 122 122 8,122 | oo | s 34,878 34,878 | ... 6,630 |04/15/2016 |6FE......
099599 AH 5 BANK OF AMERICA 344,000 800,000 120,000 120,000 720 720 120,720 223,280 223,280 |...... 65,627 |03/15/2021 | 6FE......
099599 AJ 1 BANK OF AMERICA 511,700 | .......... 1,190,000 142,800 142,800 .367,833 367,833 |...... 91,370 |02/15/2023 |6FE......
117043 AL 3 |BRUNSWIG CORP... JPM .20,100 20,000 19,407 693 693 11/01/2016 | 4FE......
125581 AH 1 |CIT GROUP, INC.......coonmvrvrrrrerrrrrrrinirriens VARIOUS .28,065 51,000 28,215 28,215 2,338 |02/13/2014 | 3FE......
125581 AQ 1 J.P.MORGAN .74,200 140,000 124,600 130,003 | .ovoorvrvreriines | v 4978 | s | i 4978 | s [ v 134,981 | oo [ (60,781) 02/01/2010 | 3FE......
125581 AR 9 GOLDMAN SACHS AND COMH 37,740 68,000 55,000 55,840 830 830 56,670 | ovvevrrienies | e (18,930) 02/01/2015 | 3FE......
125581 AY 4 |CIT GROUP, INC.....cocooomrrverrrrirrrrirrnriirnns DEUTSCHE BANK SECURITIE 1914 ..4,300 ..2,695 ..2,695 6 6 2,701 (788) 04/01/2036 | 3FE......
125581 CS 5 J.P.MORGAN 8,640 16,000 12,960 13,105 142 142 A3247 | o [ e (4,607) 09/15/2016 | 3FE......
125581 CT 3 VARIOUS 24,438 46,000 33,830 13,616 886 886 35,052 | oo | e (10,615) 02/13/2012 | 3FE......
125581 FS  2|CIT GROUP, INC.....coooomrrrerrrerrcrernreernnns VARIOUS 241,595 609,000 630 630 630 | .o | eeeene 240,965 12/18/2018 | 3FE......
12560P DB 4 VARIOUS 124,720 218,000 188,025 194,455 6,202 6,202 200,657 | .evvveeeerieenns | e (75,937) (75,937) | ....... 6,233 | 12/15/2010 |3FE......
12560P FP 1 CHASE SECURITIES INC....... 166,125 315,000 240,593 240,929 241,336 | oo | e (75,211) (75,211) | ... 14,353 |10/01/2036 | 3FE......
126650 AV 2 |CVS/CAREMARK.. BANK OF AMERICA 5,280,700 | .......... 5,000,000 |......... 5,191,850 | covevvvveerrennrrinnns | eevennerennneinne | veeeerneene(2,887) | coverveennnrinne | vevrerenne 2,887) | v | s 5,189,163 191,537 |....107,656 |09/15/2014 |2FE......
14042H AE 3| COAFT 2007 C A3B.. VARIOUS, 543,390 551,241 528,130 534,546 522,754 20,636 |........ 4,353 |04/15/2012 | 2FE......
147448 AC 8|CASELLA WASTE SYSTEMS INC.... BANK OF AMERICA .29,550 30,000 29,164 29,164 386 9 |07/15/2014 | 4FE......
14912L 3U 3 |CATERPILLAR FINANCIAL SERV.... BANK OF AMERICA 20,713,900 20,000,000 20,213,200 | ........ 20,201,470 20,190,178 523,722 523,722 |...977,972 | 04/15/2018 | 1FE......
152312 AQ 7 LOOMIS 238,750 250,000 226,317 155,000 232,247 6,503 | ......... 6,503 |........ 9,880 |06/15/2015 | 3FE......
163893 AA 8|CHEMTURA CORP... J.P.MORGAN 867,180 | .......... 1,192,000 | ..ccoovvnees 864,200 | ............. 400,600 864,805 2,375 2,375 06/01/2016 |6FE......
165167 CC 9 |CHESAPEAKE ENERGY CORP WAMCO 238,413 260,000 257,413 191,100 257,488 12/15/2018 | 3FE......
171871 AE 6 BANK OF AMERICA 540,350 535,000 510,788 411,950 520,281 01/15/2014 |4FE......
171875 AD 9| CINCINNATI BELL TELEPHONE.. WAMCO. 14,325 20,000 12,400 1,734 12,420 12/01/2028 | 3FE......
172967 CQ 2 LOOMIS 490,105 515,000 432,113 ...436,362 09/15/2014 |1FE......
17305E CQ 6 VARIOUS......oooeeeeeeeeeeecseeens | ceveeeeseneeesseseesssseons | eeeveeiens 1,056,027 | .......... 1,215,000 557,578 606,305 | .oovooerreneres | e 449,722 449722 | ...... 6,106 |07/15/2014 |2FE......
17305E DB 8|CCCIT 2006 C1 CA LOOMIS 354,643 420,000 172,856 192,912 | | e 161,731 161,731 |....... 2,001 |02/20/2015 | 2FE......
204386 AL 0|CIE GENER DE GEOPHYSIQUE CS FIRST BOSTON 5,250 ..5,000 .4,848 4,849 401 401 94 |05/15/2016 | 3FE......
209615 BX 0|CONSOLIDATED NATURAL GAS.... FTN FINANCIAL.......oorvvvinnries | corvirensiiensisessiienss | vovenes 10,802,500 | ........ 10,000,000 | ........ 10,375,600 | ........ 10,340,551 | covoovvvrvcrinns | e (66,265) | cvvvvvvvercrrins | cerrrenns (66,265) | ...vvovrrernnes 10,274,286 | ..cooovvvvererres | 528,214 528,214 |....467,014 |11/01/2011 | 2FE......
212015 AA 9| CONTINENTAL RESOURCES WAMCO 51,063 50,000 49,580 0 49,580 | oo | e 1483 | ... 1483 | .. 11 110/01/2019 |4FE......
22026E AA  1|CORRAL FINANS AB VARIOUS, .58,500 75,001 41,660 41,660 0 A1,660 | | e 16,840 16,840 |........ 2,570 | 04/15/2010 |5*.........
228227 AZ 7|CROWN CASTLE INTL CORP.. LOOMIS 242,075 230,000 207,957 | coovvoeeeeneeinneiins | e | eeveeneens 1,750 [ o | v 1,750 209,707 32,368 32,368 |...... 13,973 |01/15/2015 | 4FE......
23326B AB 0|DI FINANCE/DYNCORP.... VARIOUS, 206,825 210,000 195,300 182,963 17,654 | ... 1,068 | ..o | v 18,722 201,684 | .o | 5,141 L5141 | 18,755 |02/15/2013 | 4FE......
24422E QM 4|JOHN DEERE CAPITAL VARIOUS........oomrevrinneeinnees | vneeernesernssesneeenns | seeeenns 10,686,750 | ........ 10,000,000 | .......... 9,977,300 | .......... 9,979,541 2,388 2,388 | oo | s 9,981,929 ...306,625 | 12/17/2012 | 1FE......
247367 BK 0 SECURITY CALLED BY ISSUE 6,632 .6,632 3,714 3,714 0 3,714 594 |08/10/2014 |3FE......
25243 AN 9 CITIGROUP GLOBAL......covvee [ covverrrienerveneivenenes | ceeeenes 11,571,350 | .....ce. 10,000,000 | ........ 11,239,600 | ..vvooereereeerereenns | oreeerneeenineeens | e (135,626) | .vveonneermererns | ceveees (QRINCPZ5) | I— 11,103,974 ....628,924 101/15/2014 | 1FE......
25459H AB 1|DIRECT TV FINANCE... WAMCO 170,156 165,000 169,813 79,600 2,853 (605) 2,248 168,760 | ...ooovcrvvrerss | 01,396 | 01,396 | 14,087 |03/15/2013 | 3FE......
256669 AF 9|DOLLAR GENERAL CORPORATION VARIOUS 154,231 140,000 140,000 0 140,000 | ..ooovvvrvvrrrns | 14,231 | 014,231 | 8,971 |07/15/2015 | 4FE......
260543 BR 3|DOW CHEMICAL COMPANY CITIGROUP GLOBAL......cccooee | covrrerrirenriinssiseninns | cveeenns 10,460,300 | ........ 10,000,000 | ........ 10,255,600 | ........ 10,226,424 | ..ooovvvvvviinns | e (K7 ) O IR (KZ V) | - 10,192,250 ...520,000 | 10/01/2012 | 2FE......
26439V AB 3| DUKE CAPITAL......cooovemrrirmrrirenrirnrrienns BANK OF AMERICA.......ccconuer | corrvrrerrinerrinnensnnees | ceveees 14,497,055 | ........ 13,700,000 | ........ 13,528,416 | ........ 13,573,723 | oo | v 13,829 | oo | e 13,829 | .o 13,587,552 ....836,723 | 08/15/2014 | 2FE......
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277461 8Z 5|EASTMAN KODAK CO .09/18/2009 | WAMCO, 42,900 40,000 40,000 0 40,000 2,900 2,900 04/01/2017 |1FE......
281023 AU 5|EDISON MISSION ENERGY. . |.08/07/2009 | LAZARD FRERES .98,100 120,000 87,300 833 833 88,133 | oo | s 9,967 | ......... 9,967 |....... 6,230 | 05/15/2017 |3FE......
284138 AJ 3|ELANCORPPLC . 1.09/30/2009 | WAMCO. .39,491 40,000 39,484 0 .39,484 7 7 29 (10/15/2016 |4FE......
292680 AD 7|ENERGY FUTURE HOLDINGS wee | - | 08/18/2009 | VARIOUS, 582,588 810,000 413,597 413,597 | covovrrirrreinne | eeeeeeene(12,536) | v | oo (12,536) | <vvvovmeeerceees | cerrereena 401,081 | v | o 181,527 | ...... 181,527 | oo 11/01/2017 | 4FE......
29273R AB 5|ENERGY TRANSFER PARTNERS  COF .... |.08/25/2009 | VARIOUS.........ccccormmrermmeeramneens | soreeremeenseeessneennnnes | cerenee 10,435,500 | ........ 10,000,000 | ........ 10,555,450 | ...vveorveerereerneeens | cerreernnenennneeenn | evreeeene T 197) | o | e (2174 ) PR IO 10,548,253 | .oovoevvvenrees | e (112,753) | .....(112,753) | ....342,125 |02/01/2015 | 2FE......
293791 AU 3|ENTERPRISE PRODUCTS... . |.09/18/2009 | STATE STREET. 4,088,040 4,000,000 |. .3,970,000 , 3,981,607 | .ooveoveverrnnees | e 106,433 | ...... 106,433 |....160,600 |06/01/2010 |2FE......
30161M AE 3| EXELON GENERATION CO . 1.09/02/2009 |JPM 9,694,980 | ......... 9,000,000 |.......... 9,016,520 | ......... 9,014,202 [(CZ15) ) ST I 9,013,856 | ..oovvverrrri [ e 681,124 | ..... 681,124 |...522,350 | 10/01/2017 | 2FE......
30161N AB 7 |EXELON CORPORATION . |.09/18/2009 | STATE STREET. 3,834,600 | ......... 3,750,000 | ......... 3,684,375 25,687 3,710,062 | .covovnvvererres | e 124538 | ...... 124,538 |....128,865 |06/15/2010 | 2FE......
30250B AC 3|FMG FINANCE PTY LTD . 1.09/09/2009 | WAMCO. 91,588 85,000 68,100 708 68,808 22,779 22,779 |....... 9,357 |09/01/2016 | 4FE......
305560 AH 7|FAIRPOINT COMMUNICATIONS . |.07/24/2009 | CORPORATE ACTIONS.......... | cooeveerernerriierriniennns [ v 1,086,070 |.......... 1,530,000 334,125 180,144 6,936 334,980 | ..o | e 751,090 | ...... 751,090 |...... 62,672 |04/01/2018 | 6FE......
305560 AL 8|FAIRPOINT COMMUNICATIONS . |.08/24/2009 | LOOMIS 14,194 78,858 53,668 | ..o | e | e 84448 | s | 64,448 | ..oovvoiies | e 118,116 | oo [ e (103,922) | .....(103,922) | ............ 284 | 04/02/2018 |5FE......
31430Q AZ 0|FELCOR LODGING TRUSTINC... . 1.09/18/2009 | WAMCO. 23,875 25,000 22,409 0 22,409 | o | e 1,466 | ........ 1,466 | .o 10/01/2014 | 4FE......
345370 CA 6|FORD MOTOR CO . |.08/04/2009 | DEUTSCHE BANK SECURITIE 364,838 470,000 131,600 131,600 164 164 131,764 | oo | e 233,074 | ...... 233,074 |..... 37,058 |07/16/2031 |6FE......
345397 UC 5|FORD MOTOR CREDIT . 1.09/30/2009 [LOOMIS.......ooorreerrreirmreenneees | cevrmeeenineeessenenneeens | cvneeeenns 1,237,444 | ... 1,235,000 | .......... 1,088,788 | .......... 1,049,540 | ...... 119,436 | .oooevees 45,339 | oo | s 164,775 | oo | s 1,214,315 | e | e 23,129 | ....... 23,129 |...... 83,470 01/15/2010 |5FE......
345397 UJ 0|FORD MOTOR CREDIT CO.. . 1.07/31/2009 | DEUTSCHE BANK SECURITIE 137,900 140,000 105,984 105,984 9,371 9,371 115,355 22,545 22,545 |...... 9,190 |11/01/2010 | 5FE......
35638P AA 8|FREEDOM GROUP. . 1.07/15/2009 | BANK OF AMERICA 7,000 ..7,000 ..6,848 0 6,848 152 152 08/01/2015 |4FE......
35687M AM 9| FREESCALE SEMICONDUCTORS, . 1.07/17/2009 | CITIGROUP GLOBAL 16,275 30,000 11,250 ..8,800 596 596 11,846 12/15/2014 | 5FE......
36186C AP 8|GMACLLC . 1.07/09/2009 |PRIOR YEAR INCOME 0 12/31/2013 | 6FE......
36186C AW 3|GMAC LLC .... | .07/28/2009 | GOLDMAN SACHS AND COMF 79,380 98,000 (384) (384) (384) 12/01/2014 | 6FE......
37250W  AA 6| GEOEYE INC.....ccovvvierirrirniienrieriesirnenns ... | .09/24/2009 | WAMCO .85,744 85,000 82,673 0 82,673 10/01/2015 | 4FE......
37932 AB 9|GLOBAL CROSSING LTD . [.09/11/2009 | WAMCO. .30,525 30,000 29,383 0 29,383 | o [ e 1,142 | .. 1,142 09/15/2015 |4FE......
382550 AH 4|GOODYEAR TIRE v | e | .09/21/2009 [ LOOMIS 862,750 850,000 838,138 705,500 | ...... 138,569 | ..o 1,501 | oo [ e 140,070 845,570 | ...vverrriiens | e 17,180 | ........ 17,180 08/15/2011 |4FE......
404030 AC 2|H&E EQUIPMENT SERVICES................... ... | .09/04/2009 | VARIOUS 62,300 70,000 72,688 37,100 35,194 (G574 ) IR I 35,027 T2127 | i [ e (9,827) | ..ccena (9,827) 07/15/2016 |4FE......
404119 BA 6|HCAINC . 1.07/29/2009 | CITIGROUP GLOBAL .30,938 30,000 23,627 23,627 0 23,627 | e | e 7,310 | oo 7,310 11/15/2016 | 4FE......
40430L AA 7 |HSBC FINANCE CAPITAL. . 1.08/07/2009 [VARIOUS..........ooorerierervererceans | coevereeseeeesseereseneies | coneeees 12,700,000 | ........ 20,000,000 | ........ 11,800,000 | ........ 11,800,000 | .ooeooveernrrenns | e 34467 | oo | e 34467 | .o | oo 11,834,467 | coovoeveevereeen | o 865,533 | ...... 865,533 11/30/2035 | 2FE......
413627 BC 3| HARRAHS OPERATIN COMPANY . 1.07/09/2009 | CS FIRST BOSTON 13,620 24,000 13,800 (220) (220) 13,811 (191) (191) 12/15/2018 | 5FE......
420122 AB 9|HAWKER BEECHCRAFT ACQ . |.08/06/2009 | VARIOUS 100,500 150,000 24788 | .ooooeveeeenneeinnns | eevenneeinnneinns | e 1,366 [ .eooeeerrerernnnee | e 1,366 26,154 | oo | s 74,346 | ........ 74,346 04/01/2015 |5FE......
421933 AH 5|HEALTH MANAGEMENT ASSOC . |.07/21/2009 | VARIOUS 555,544 645,000 481,238 | oo | e | e TAT9 | e | e AV ISR I 468417 | oo | e 87,127 | ....... 87,127 04/15/2016 | 3FE......
428040 CA 5|HERTZ CORP . |.07/15/2009 | VARIOUS .30,888 35,000 15,969 15,969 530 530 16,498 | o | s 14,389 | ........ 14,389 01/01/2016 |4FE......
442488 BC 5|KHOVNANIAN ENTERPRISES.... . |.09/14/2009 | VARIOUS 342,900 360,000 273,600 273,600 8,993 8,993 282,593 | v | v 60,307 | ....... 60,307 05/01/2013 |4FE.....
448055 AA 1|HUSKEY ENERGY, INC . 1.08/05/2009 | VARIOUS..........oovvemrimirirerirenins | cerenrireniseisssiiissiens | cvsneens 10,796,450 | ........ 10,000,000 | ........ 10,286,900 | ........ 10,265,943 | ...ovvivvvirnes | v (43,626) | ..oovvvrrieriinns | s (43,626) | ..ooververrriin | e 10,222,317 | coovvevervinees | v 574,133 | ...... 574,133 |....405,382 | 06/15/2012 | 2FE......
448055 AE 3|HUSKEY ENERGY, INC.... . 1.08/24/2009 | J.P.MORGAN.......coosvemrrirnrinns | eerrmrrireriseirssiiinsiiens | vvneens 10,348,547 | .......... 9,658,000 | ........ 10,004,489 | ....ovvvvevvnrverinns | v | s (I I IS (T S B 10,058,335 | ....oovvvevrrnens | crree 290,212 | ...... 290,212 |...167,781 |06/15/2014 |2FE......
45823V AE 1|INTELSAT CORP. ... | .07/30/2009 | SEAPORT GROUP .30,525 30,000 25,763 25,793 322 322 26,115 | oo | e 4410 | .o 4410 |....... 2,690 | 08/15/2014 |4FE......
45974V ZX 9|INTERNATIONAL LEASE FINANCE........... v [ 08/18/2009 | VARIOUS........corvvnerrerierineens | cevrreriseiseensseiinesnns | oneeens 14,325,000 | ........ 20,000,000 | ........ 19,912,100 | ........ 19,939,280 8,788 8,788 | oo | e 19,948,067 | ..ccoovvverneene ..(5,623,067) | ..(5,623,067) | ....841,975 |01/10/2013 | 2FE......
46489N AD  4|ISPAT INLAND ULC CORPORATE| .... | .09/25/2009 | LOOMIS 167,200 160,000 143,225 1,139 ..144,364 22,836 22,836 7,757 | 04/01/2014 | 2FE......
482480 AA 8| KLAINSTRUMENTS CORP........cccocoen. ... | .09/09/2009 | LOOMIS 433,938 425,000 336,813 3,546 3,546 RZTORCIC1 I U IO 93,579 | ....... 93,579 |...... 25,496 |05/01/2018 | 2FE......
494550 BA 3| KINDER MORGAN ENER PART... . 1.08/19/2009 | CITIGROUP GLOBAL 5,286,600 | .......... 5,000,000 |......... 5,260,300 | ..ooocvieieriieniiiens | ervvereireniiins | eereiereenn(2,730) | s | e (2,730) 5,257,570 | coveorvreererees | s 29,030 | ....... 29,030 |...... 78,125 |02/15/2015 | 2FE......
50075N AH 7 |KRAFT FOODS . 1.08/05/2009 | VARIOUS..........oovveerrenrerrrcreee | coenrieenisnessseesnienns | e 11,480,300 | ... 10,500,000 | ........ 10,951,815 | ........ 10,787,980 | .oveovvververenne | eereeerne(47,589) | oo | v (U Te) I I, 10,740,391 | covvoovvveenies | 739,909 | ...... 739,909 |...450,087 |06/01/2012 | 2FE......
501044 CH 2|KROGER CO . 1.09/29/2009 [J.P.MORGAN.......ccocvvrmmrrirmmnner | wermsrrrnnerrnnceinsennnn | e 4,499,869 | ..o 4,078,000 | .......... 4,368,088 | ....ooovvrrerrrrinnnnns [ rernnrrinnerinnnns [ errneennd(3,025) [ oo [ e (3,025) BT OO 4,365,063 134,806 | ...... 134,806 |...... 53,643 |01/15/2020 | 2FE......
52517P  G9 6|LEHMEN BROTHERS HOLDING.. v | .08/18/2009 | VARIOUS........covivirrierrinnniins | cevvrnserrnssssnnessnnens | e 1,801,500 | ovveece 10,000,000 | .......... 1,225,000 | ....cooeeee. 240,576 | ......635,797 | ........936,033 | ...cccovvrrrurrrs | verne 1,571,830 N I 1,812,405 (10,905) | ....... (10,905) | ovvvvvvvvrrnns 04/25/2011 |6FE......
525237 BF  9|LXS 2007-10H 1AT1..cooivivirriicrrirenrinnne .... | .09/25/2009 | MBS PAYDOWN 33,772 14,353 .908 908 33,772 0 13 |07/25/2037 |5FE......
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526057 AS 3|LENNAR CORP .09/22/2009 |LOOMIS 463,750 500,000 305,000 305,000 | ..ovooreiieriien | e 14,058 | .o | e 14,058 319,058 | ..o | e 144,692 | ...... 144,692 |...... 22,867 |05/31/2015 | 3FE......
527288 BC 7|LEUCADIA NATIONAL CORP... . 1.09/30/2009 | WAMCO. 144,000 150,000 111,375 111,375 2,241 2,241 113,616 | oo | e 30,384 | ........ 30,384 |...... 11,281 |03/15/2017 | 3FE......
527298 AJ 2|LEVEL 3FINANCING.... . 1.07/06/2009 | CS FIRST BOSTON 123,300 180,000 78,300 78,300 (695) (695) T7805 | oo | e 45,695 | ........ 45,695 |...... 10,239 |02/15/2015 | 5FE......
542514 SC  9|LBMLT 2006-WL2 2A3.. . |.09/25/2009 | MBS PAYDOWN 33,612 33,612 22,310 399 399 33,612 0 31 (01/25/2036 | 3FE......
548661 CN 5|LOWE'S COMPANIES.. . 1.08/27/2009 | CITIGROUP 5,565,900 | .......... 5,000,000 |......... 4,995,900 | .......... 4,995,795 608 (61070 RO 4,996,403 | ..oovvverrrris | e 569,497 | ...... 569,497 |....293,139 |09/15/2017 |1FE......
55264T DV 0| MBNAS 2006 C3... . |.07/08/2009 | GREENWICH CAPITAL 125,169 140,000 68,250 72,654 52,515 52,515 |. .486 |10/15/2013 | 2FE......
581557 AW 5| MCKESSON CORP... . 1.09/14/2009 [VARIOUS.........oovervvierervererians | coveverriseseiissssiiseniis | ceneenes 16,467,700 | ........ 15,000,000 | ........ 15,507,600 | ...cveourverrrrerrernns | conerernnnrernnneens | onneeeed(3T27) | ovvvernerennreenn | eoreeeed(39,727) | e | cevernne 15,467,873 | covvovvrvereneees | o 999,827 | ...... 999,827 |....575,069 |02/15/2014 |2FE......
59151K AE 8| METHANEX CORP . |.09/16/2009 | VARIOUS 58,725 60,000 66,600 64,733 (687) (687) 64,046 | oo | e (5,321) | ovveene (5,321) | .oovve 5,026 |08/15/2012 | 2FE......
591709 AC 4|METROPCS WIRELESS... . |.07/14/2009 | CS FIRST BOSTON 5,000 ..5,000 .5,163 4,475 662 (10) 652 5,127 (127) (127) 329 (11/01/2014 |4FE......
591709 AJ 9|METROPCS WIRELESS . |.08/06/2009 | VARIOUS 69,750 70,000 62,650 AT3 473 63,123 6,627 | ....co.... 6,627 |........ 3,615 | 11/01/2014 | 4FE......
60467M AC 5| MIRANT MID-ATLANTIC LLC.... . | .08/26/2009 | STATE STREET 19,535 19,486 22,457 17,927 | s 4501 | s (A4) | e | e 4,457 22,385 | o [ e (2,850) | ......... (2,850) | ........ 1,307 [12/30/2028 | 3FE......
62941F AH 1 |NTL CABLE PLC . |.07/07/2009 | STERNE AGEE & LEACH....... 43,556 45,000 33,300 33,300 457 457 33,757 | e | e 9,800 | .......... 9,800 |........ 3,539 |08/15/2016 | 4FE......
651715 AB 0|NEWPAGE CORP . 1.09/17/2009 | VARIOUS 119,246 525,000 177,084 131,963 | oo | v 17442 | s | e 17442 | e | s 194,226 | ..coovveverrirns [ o (74,980) | ....... (74,980) | ...... 22,329 |05/01/2012 | 6FE......
651715 AD 6|NEWPAGE CORP. . 1.09/16/2009 | WAMCO. 27,450 45,000 ..9,450 2,111 2,111 1,561 | e | s 15,889 | ........ 15,889 | ....... 3,988 |05/01/2012 | 6FE......
655422 AS 2|NORANDA, INC.... . |.07/24/2009 | VARIOUS 23,141,980 23,000,000 | ........ 24241520 | ........ 23,944,628 | ....ooocovvvriranne | oo (140,790) | cvveorreeerrrrerrne | veveeee (140,790) | cvvvoreeerrerees | wernes 23,803,839 | ..oveerereiiens | e (661,859) | .....(661,859) | 1,728,319 |07/15/2012 | 2FE......
65543A AB 0|NORANDA, INC . 1.09/11/2009 | WAMCO. 219,575 330,000 82,542 188 188 82,729 | oo | e 136,846 | ...... 136,846 05/15/2015 |6FE......
65562V AA  2|NORDIC TELEPHONE CO . 1.09/08/2009 | WAMCO. 115,575 115,000 80,500 80,500 0 .80,500 35,075 35,075 |. 05/01/2016 |4FE......
664785 AC 6|NORTHERN BORDER . 1.09/18/2009 | STATE STREET........ccnvvvmmmerens | cevrrrmrrrnseeernseernneeens | rveeees 12,253,257 | ........ 11,658,000 | ........ 12,003,030 | .cveverernerereenens | conerernnerennnenens | eeneene(132,875) | ovvvvrevirnernns | e (132,875) | cevvvreererenees | e 11,870,155 383,102 383,102 06/15/2010 | 2FE......
67000X AB 2|NOVELIS, INC. SRNOTE . |.09/30/2009 | VARIOUS 51,450 60,000 34,800 34,800 | .o | e 1521 | s | s 1,521 136,321 | oo | s 15,129 | ........ 15,129 02/15/2015 |5FE......
675758 AA 4| ODEBRECHT FINANCE LTD.... . |.07/06/2009 | ITAU SECURITIES INC............ 100,000 100,000 98,282 80,000 | ... 18,409 | oovivriiiireenB6 [ i | e 18,475 98476 | oo [ e 1,524 | ... 1,524 10/18/2017 | 3FE......
690742 AC 5| OWENS CORNING, INC... . 1.08/05/2009 |J.P.MORGAN 51,900 50,000 49,193 (3) 49,190 2,710 2,710 06/15/2019 | 3FE......
691497 AC 5|OXFORD INDUSTRIES . 1.07/01/2009 | SECURITY CALLED BY ISSUE 175,000 175,000 133,219 113,250 | cvovveverieriene | o178 | s [ i A1,781 [ s | s 175,000 0 06/01/2011 |4FE......
693200 AA 7|PC FINANCIAL PARTNERSHIP.... . |.08/26/2009 | BANK OF AMERICA 5,113,600 | .......... 5,000,000 |......... 5,104,600 JOOT I 5,103,135 11/15/2014 | 2FE......
693304 AN 7|PECO ENERGY . |.08/28/2009 | BANK OF AMERICA 5,335,150 | ..c....c. 5,000,000 |..... 5,273,650 JOOT I 5,269,238 ...108,333 |10/01/2014 |1FE......
69352 AF 4 |PPLENERGY SUPPLY CO.. . 1.09/16/2009 [VARIOUS..........ooooreeeereeeerereans | cevereeeesereeeeneereseneies | coeeenes 15,744,050 | ........ 15,000,000 | ........ 14,855,100 | ........ 14,890,181 | cooovvvvvrrrinns | 012,258 | s | s 12,258 | .o | cevee 14,902,439 ....886,500 | 08/15/2014 | 2FE......
699157 AC 7|PARALLEL PETROLEUM. . 1.09/11/2009 | VARIOUS 124,763 180,000 129,600 64,708 65,987 130,695 | ..coovvernrrerns [ wrreee(5,933) | e (5,933) | ... 20,232 |08/01/2014 |5FE......
700690 AL 4|PARKPLACE . 1.07/01/2009 | STERNE AGEE & LEACH....... 176,400 210,000 174,225 102,900 82,481 185,381 | ..o [ rreenne(8,981) | ..o (8,981) | ... 10,996 |05/15/2011 | 6FE......
707132 AK  2|PENINSULA GAMING LLC . |.07/28/2009 | STERNE AGEE & LEACH....... .39,000 40,000 38,958 0 .38,958 08/15/2017 |4FE......
74834L AM 2| QUEST DIAGNOSTICS . |.09/14/2009 |JPM 6,469,680 | ......... 6,000,000 |......... 6,122,100 | .......... 6,110,846 | ..oooovvvvrvrrree | verrrrnene(7,960) | v | oo (7,960) | ..ovvererrerens | crvernad 6,102,887 | ...ovvvvervvrrins [ e 366,793 ....465,067 |07/01/2017 | 2FE......
74837R  AF 1| QUICKSILVER RESOURCES, INC... . |.07/22/2009 | CS FIRST BOSTON 21,200 20,000 19,343 1 19,344 | | e 1,856 | ..o 1,856 | ...covvvnes 209 |01/01/2016 |4FE......
75156M AB  1|RAMP 2006-RZ3 A2 . [.09/25/2009 | MBS PAYDOWN 17,146 17,146 ..8,401 99 17,146 0 32 (10/25/2035 | 2FE......
755111 BL 4|RAYTHEON CO . 1072412009 | VARIOUS..........vvvvniinirirerirenins | cereerireriseissssisssiiens | vnneene 14,214,260 | ........ 13,000,000 | ........ 13,317,070 | ........ 13,216,731 | oo | v (30,035) | oo | s (30,035) | cvvvververrinns | e 13,186,696 |.......ccoovvvnne ..1,027,564 | ...1,027,564 |...503,556 |11/15/2012 | 1FE......
758753 AC 1|REGAL CINEMAS CORP.. . |.07/15/2009 | VARIOUS .79,600 80,000 78,049 0 78,049 | oo | e 1,551 | .. 1,551 [ 24 107/15/2019 | 4FE......
767201 AH 9|RIO TINTO FIN USALTD.. . |.08/28/2009 | WAMCO. 107,325 90,000 87,827 32 32 87,860 | oo | v 19,465 | ........ 19,465 | ........ 3,038 |05/01/2019 | 2FE......
78375P AL 1|RYERSON, INC..... . | .08/05/2009 | VARIOUS .83,600 100,000 81,500 43,250 38,250 | .ooorverecreienei | eeveeeieensiennns | e 38,250 81,500 2,100 11/01/2015 | 5FE......
78401F AB 3 |SBA TELECOMMUNICATIONS.... . 1.07/21/2009 | STERNE AGEE & LEACH....... .25,188 25,000 24,788 0 24,788 400 400 08/15/2019 | 3FE......
786514 BL 2|SAFEWAY, INC . 1.09/18/2009 | STATE STREET.........ccosvummmreens | cevrrmerermeeerseeenneeens | cvveeeenns 7445376 | .......... 7,200,000 | ......... 7,367,544 | oo | v | oveeeenns (49,705) | covevrveerrrrernns | ceveeenns (49,705) | covvvrneerrerees | e 7,317,839 | oo | e 127,537 | ...... 127,537 |...214,830 |08/16/2010 | 2FE......
81377G AA  7|SABR2006-FR4 A2A.... . |.09/25/2009 | MBS PAYDOWN 89,170 89,170 44,585 5,325 5,325 89,170 0 87 |08/25/2036 |5FE......
81725W AC 7 |SENSATA TECHNOLOGIES . 1.09/02/2009 | WAMCO. 8,850 10,000 ..4,500 .4,500 .349 349 4849 | | i 4,001 | .oooenne 4,001 |..oeeend 682 |05/01/2014 | 5FE......
817565 BA 1|SERVICE CORP INTL weer | - | .08/20/2009 | WAMCO 131,145 140,000 137,393 106,400 | ....... 31,359 | oo 164 | oo | s 31,523 | [ e 137,923 | oo [ (6,778) | ......... (6,778) | ........ 8,505 | 04/01/2016 | 4FE......
834260 AB  7|SOLO CUP COMPANY......coccovrmmrrirrrirnnns ... | .07/22/2009 | VARIOUS 136,150 165,000 110,250 28,800 3,292 3,292 113,542 22,608 22,608 |...... 11,520 | 02/15/2014 | 5FE......
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852060 AD 4|SPRINT CAPITAL CORP 69,113 56,525 45,600 10,925 | o340 | e | e 11,265 56,865 12,247 | ... 12,247 | ...... 10,243 |11/15/2028 | 3FE......
861594 AB 5|STONE CONTAINER FINANCE CITIGROUP GLOBAL 118,238 48,100 48,100 | oo | erreennn(26,818) [ oo | i (26,818) 21,282 96,956 | .......96,956 |........ 9,588 |07/15/2014 | 6FE......
86364D AA 8| SARM 2007-7 1AT...ccrreereireeeeeeeereens | 4,899 ..2,303 50 4,899 6 |08/25/2037 | 5FE......
864486 AB 1|SUBURBAN PROPANE PARTNERS WELLS FARGO SECURITIES. 9,625 ..9,500 8,200 | oo TAT0 | o33 | i | s 1,503 9,703 (0£) N 1 £:) ) P 449 |12/15/2013 | 3FE......
867363 AL 7|SUNGARD DATA SYSTEMS.... SEAPORT GROUP. 67,200 46,200 46,200 46,200 21,000 |.......21,000 |....... 6,816 |08/15/2015 |5FE......
870757 AA 9| SAINT ACQUISITION CORP. 67,650 87,863 14,219 94,317 ..(26,667) | ... 11,610 |05/15/2015 |5FE......
870757 AB  7|SAINT ACQUISITION CORP. 94,075 126,897 12,319 | 115,112 | 317 | i | oo 115,429 | i | e 127,748 | .o (33,673) ] .......(33,673) | ...... 14,349 |05/15/2017 | 5FE......
87612B AB 8| TARGA RESOURCES PARTNERS.. /45,000 50,000 31,000 50,000 | ovverrrirenes | e (5,000) | .........(5,000) | ........ 5,042 |07/01/2016 | 4FE......
878742 AN 5|TECK RESOURCES LTD. 181,375 151,829 151,864 | ..o 29,511 | ....29,511 |........ 3,661 |05/15/2019 | 3FE......
879385 AC 6| TELEFONICA EUROPE..........coccommvinnenns | e | .09/22/2009 | STATE STREET.....oovivimmirirnes v | vevvenne 18,585,000 18,546,845 | ..o | v | e [V 72} I I (252,042) 18,294,803 | ...oovvvvvrnns 290,197 715,799 |09/15/2010 | 1FE......
880779 AU 7|TEREX CORP CS FIRST BOSTON 44,275 43,838 267 267 44,104 171 | 171 3,104 |11/15/2017 | 5FE......
880779 AW 3| TEREX CORP 5,350 .4,882 1 4,883 467 | oo 467 | e 156 | 06/01/2016 | 4FE......
882330 AH 6| TEXAS COMP ELECTRIC 216,510 205,300 154,700 (PN 1) T I (2,415) 202,885 13,626 | .......13,626 |...... 19,052 | 11/01/2016 | 5FE......
88319Q M5 9| TEXTRON FINANCIAL CORP... BANK OF AMERICA.......cccoovee | eoreernmrennmeennneeninnee | cereneees 4,206,250 5,023,850 | .......... 5,022,352 | oo | cereeien (127 ) R I (2,882) 5,019,471 (813,221) ...208,500 | 04/28/2013 | 3FE......
89784V AA 4|TRUE MOVE CO MERRILL LYNCH CAPITAL MA .90,500 37,000 37,000 2,815 2,815 .39,815 12/16/2013 | 4FE......
907818 CR 7|UNION PACIFIC CORP 5,073,300 | ..........5,000,000 |.......... 4,990,000 3,850 3,850 4,993,850 | ..ccoovrrrnnene. 06/01/2010 | 2FE......
914906 AB  8|UNIVISION COMMINC..... CORPORATE ACTIONS 72,750 48,338 3,665 3,665 52,003 07/15/2011 |4FE......
92532B AA  7|VERSO PAPER HOLDINGS 118,200 110,362 168 168 110,529 | ..oovvvveirreenne 07/01/2014 |4FE......
92769L AA  9|VIRGIN MEDIA, INC 376,354 191,400 70,301 | oo | eerrreeeinns 7,314 | s | v 7,314 | o | i 198,777 | oo 11/15/2016 | 4FE......
92769V AA  7|VIRGIN MEDIA FINANCE. STERNE AGEE & LEACH .99,788 95,574 28 28 .95,602 08/15/2016 |4FE......
92839U AB 3| VISTEON CORP... .15,500 ..9,300 (16,115) | ovvoeveeeeins | rerreeen 31,193 [ i | i 31,193 15,078 08/01/2010 |6FE......
92839U AD 9|VISTEON CORP... .20,638 60,000 60,000 7,418 12/31/2016 | 6FE......
929903 DT 6|WACHOVIA CORP.... 8,016,320 8,116,480 | .......... 8,107,638 | ..cccovvvrrrrnnns 8,101,968 ....268,333 | 06/15/2017 |1FE......
94973V AQ 0| WELLPOINT, INC BARCLAY CAPITAL.....covvvrreree | corvernmeerrnerernneeinnes | cevenee 15,945,150 15,093,600 (2,099) 15,091,501 ...502,500 |02/15/2014 | 2FE......
95058T AA 5|WENDY'S/ARBY'S GROUP, INC.. CS FIRST BOSTON 137,113 131,670 4 131,674 07/15/2016 |4FE......
969457 BB 5| WILLIAMS COS..... 123,900 120,750 120,722 (24) (24) 120,698 01/15/2031 | 2FE......
970628 AA 1|WESTF 2005 1A A1.. 134,615 132,596 133,826 790 790 134,615 06/15/2030 | 2FE......
99M000 34 7 |BRAZO STUDENT FINANCE CORP SECURITY CALLED BY ISSUE 700,000 700,000 700,000 700,000 06/21/2038 | 1FE......
ED8558 76 6|CIT GROUP 224,804 277,315 277,315 | oo | e 13,772 | e | v 13,772 291,086 (66,282) 03/17/2015 | 1FE......
EF6940 86 2| CIT GROUP,INC.......ccoooumimrmnnirnssirensnienas DEUTSCHE BANK SECURITIE] 189,817 225513 225,513 8,954 8,954 234,467 (44,651) 09/19/2016 | 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS............c.cccevvueveeiiiiereiieiiesieese s s s ssesassssssesssssenssssans | sreses 413,777,242 403,293,092 | ...... 239,958,088 | ..2,254,175 | ........ 393,347 | .o 0 ... 2,647,522 403,091,219 | ..o 0 |.10,686,016 18,173,041 |..... XXX..... XXX...
8399997. TOtal = BONAS = PAM 4.ttt | enes 507,769,089 498,952,987 | ... 277,445,998 |..2,254,175 | ....... 103,841 | .0 | oo 2,358,016 497,055,688 10,713,395 20,760,290 |...... XXX..... XXX...
8399999. TOHAI = BONGS. ... eeeees ettt nnnes | e 507,769,089 498,952,987 |...... 277,445,998 | ..2,254,175 | ........ 103,841 | o0 [ 2,358,016 497,055,688 .10,713,395 20,760,290 |...... XXX..... | . XXX...
Preferred Stocks - Industrial and Miscellaneous
11988P 10 7|BUFFETS, INC...... 401.000 401 401 0 399 2 401 . XXX..... | P5L......
74038A 20 7|PREFERRED BLOCKER, IN e | 725.878 293,593 753 0 753 292,840 | ......292,840 |...... 19,729 |...... XXX..... [P6U.....
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 293,994 1,154 0 0 0 0 0 1,152 0 292,842 |.....292,842 |...... 20,130 |...... XXX..... | .XXX...
8999997. Total - Preferred Stocks - Part 4 293,994 .1,154 0 0 0 0 0 1,152 0 202,842 |....292,842 |...... 20,130 |...... XXX..... | .XXX...
8999999. Total - Preferred Stocks 293,994 .1,154 0 0 0 0 0 1,152 0 292,842 | .....292,842 | ...... 20,130 |...... XXX..... | . XXX...
Common Stocks - Industrial and Miscellaneous
001084 10 2{AGCO CORP......cccovmrrrrrrrrnrrrisnriinersis | | .08/03/2009 | MUNDER 300.000 9,906 7,077 1,077 7,077 2,829 | .00iin2,829 | oo | XXX..... I I
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00130H 10 5|AESCORP ... | .08/25/2009 | NY LIFE 2,417.000 .32,203 45479 19,916 25,563 25,563 A5479 | oo | (13,276) | ....... (13,276)
002535 20 1|[AARON RENTS, INC....ccccovvrrmmrirrirnrrrniins ... |.07/20/2009 | MUNDER 300.000 9,533 ..8,021 ..7,986 35 35 8,021
002824 10 0|ABBOTT LABORATORIES... . 1.09/22/2009 | VARIOUS. ..9,709.000 443,702 527,180 505414 | .......... 9,500 9,500 527,180 | ..ovverreeeeene | s (83,478)] ....... (83,478)
00724F 10 1|ADOBE SYSTEMS, INC. . |.08/25/2009 [NY LIFE.... 121,378 82,651 0 82,651 38,728 | ... 38,728
00817Y 10 8|AETNAINC . 1.09/22/2009 [VARIOUS..........ccomvevrmmeermnrerane | 20000-...38,856.000 | .......... 1,101,087 | .ooovveeee e XXX e [ v 1,162,000 | ............. 216,629 | ... 134,629 | ..ovoorrrriiens | e | e 134,629 | oo | s 1,162,000 | ..ovveorreerens | s (60,913) ] ....... (60,913)
008190 10 O|AFFILIATED COMPUTER..... . 1.08/11/2009 [NY LIFE ,671.000 74,942 87,994 74,899 ..11,153 87,99 | s | e (13,053) | ....... (13,053) | .
008252 10 8|AFFILIATED MANAGERS GROUP... . |.07/20/2009 | MUNDER 200.000 12,253 11,793 0 11,793 460 460
00846U 10 1|AGILENT TECHNOLOGIES . |.07/14/2009 |NY LIFE 105.000 2,049 1,944 0 1,944 104 104
009363 10 2|AIRGAS, INCORPORATED . 1.09/22/2009 [VARIOUS.........cocomerveerrirnerriries | e 21,696.000 922,636 900,293 845,927 | ........ 54,366 | ....ovvvvrrrininns [ e | e 54,366 900,293 22,343 22,343
00971T 10 1 |AKAMAI TECHNOLOGIES . 1.07/28/2009 |NY LIFE 625.000 12,637 12,202 0 12,202 435 435
01741R 10 2|ALLEGHENY TECHNOLOGIES.... . 1.07/27/2009 | ATLANTALIFE......oovvrmrriraenes | i 11,364.000 317,969 341,796 0 341,796 | .o | e (23,827) | ....... (23,827)
018581 10 8|ALLIANCE DATA SYSTEMS . 1.09/22/2009 | NY LIFE 852.000 49,811 51,834 39,644 | ... 12,190 | ovveoeeeeeeinns | e | ceveenes 12,190 51,834 | o [ e (2,023) | ... (2,023)
02076X 10 2|ALPLHA NATURAL RESOURCES.... . |.08/13/2009 | RAYMOND JAMES & ASSOCHA .......... 11,600.000 419,935 230,202 0 230,202 | ..oveeerienns | oo 189,733 | ...... 189,733
023135 10 6|AMAZON.COM . |.08/25/2009 |NY LIFE 745.000 62,317 60,289 0 60,289 2,028 2,028
023608 10 2|AMEREN CORP.... . |.08/25/2009 |NY LIFE 37.000 1,013 882 0 882 131
02553E 10 6|AMERICAN EAGLE OUTFITTERS . 1.09/22/2009 [NY LIFE 702.000 11,520 ..6,835 .5,195 (623) (623) 6,835 | oo | e 8,684 | 4,684
025816 10 9|AMERICAN EXPRESS CO... . |.09/22/2009 | VARIOUS 9,324.000 283,575 232,244 30,255 30,960 | ..ooovvvrerriienei [ oo | e 30,960 232,244 . 51,331
029912 20 1|AMERICAN TOWER CORP.. weee | - |.08/03/2009 | MUNDER 3,400.000 115,161 126,155 99,688 26,467 26,467 126,155 | ..oovevenereins [ o (10,994) | ....... (10,994)
030111 10 8|AMERICAN SUPERCONDUCTOR CORP.|.... |.09/11/2009 | MUNDER..........ccccormmrrimmmrirmnnns | crverrerens 7,200.000 229,961 117,432 117,432 0 117,432 | s | e 112,529 | ...... 112,529
031162 10 0|AMGEN, INC . 1.09/22/2009 | NY LIFE 504.000 .30,521 21,758 29,106 |......... (7,348) [ ovoveeereiees | evveresieriieiiens | ceveeeienns (7,348) 21,758 8,763 8,763
037389 10 3|AON CORP ... [.09/22/2009 | NY LIFE 315.000 12,977 13,741 0 13,741 (764) (764)
037411 10 5[ APACHE CORP.......ccoommrrmrrirnrinririniiiniis ... | .08/24/2009 | VARIOUS 3,819.000 295,151 243,272 ..6,484 2,199 2,199 243,272
037604 10 5|APOLLO GROUP INC-CLA.. . 1.09/22/2009 [NY LIFE........commmeimrrrmmerirrnnens | oo 1,359.000 92,893 98,851 104,127 | ......... ((24) RN DRI I (5,275) .98,851
03836W 10 3| AQUA AMERICA, INC . [.07/14/2009 | NY LIFE 526.000 9,074 10,203 0 .10,203
039483 10 2|ARCHER DANIELS MIDLAND CO . 1.08/11/2009 |NY LIFE 2,828.000 81,294 77,256 48,8% |......... (B,186) | ovverneeerreeenns | reeeerreeesneeens | eerereeenns (3,186) 17,256
045487 10 5|ASSOCIATED BANC CORP. . 1.09/22/2009 [NY LIFE 3,599.000 40,153 52,662 0 52,662
04621X 10 8|ASSURANT, INC . |.07/14/2009 |NY LIFE 260.000 5,976 ..6,030 0 6,030
049167 10 9|ATLAS AMERICA, INC.. . [.07/15/2009 [MUNDER...........coouvvemmrrimmrrirnns | o 11,900.000 208,066 176,715 176,715 0 176,715 | .o
052769 10 6|AUTODESK, INC . 1.09/08/2009 [NY LIFE 2,929.000 68,080 53,178 ..3,537 (367) (367) 53,178
05329W 10 2| AUTONATION INC.... . 1.09/22/2009 [NY LIFE 87.000 1,583 .1,027 0 1,027
053332 10 2|AUTOZONE, INC. . |.08/25/2009 | NY LIFE 601.000 91,076 82,148 16,457 |......... (1,225) [ vverierriiniiens | cerverisnirsnienns | v (1,225) 82,148
053611 10 9|AVERY-DENNISON . |.07/14/2009 | NY LIFE 82.000 1,984 ..1,880 0 1,880
054937 10 7|BB&T CORPORATION. ... |.09/22/2009 | VARIOUS 5,085.000 121,643 91,457 0 91,457
055921 10 0|BMC SOFTWARE, INC......c.covverveirerrrrrrs 1 |.08/11/2009 |NY LIFE.......iivmrvmrrrrsrniinnee | ceveeeneens 1,093.000 37,113 32,962 13,267 (300) (300) .32,962
058498 10 6|BALL CORP ... |.07/28/2009 |NY LIFE 385.000 A7,777 16,737 0 16,737
059692 10 3|BANCORPSOUTH, INC.......ccoovvvermrreerrreenne ... | .08/25/2009 | VARIOUS.........ooveorreirrrerannens | eevernneens 1,041.000 23,615 23,736 0 23,736
062540 10 9|BANKHAWAII CORP . |.09/08/2009 [NY LIFE 223.000 8,837 ..6,586 0 6,586
064058 10 0|BANK OF NEW YORK MELLON... . |.08/11/2009 | VARIOUS 5,749.000 158,639 233,920 162,869 | ........ 71,051 | e [ e [ e 71,051 233,920
067383 10 9|BARD, INC ... | .09/22/2009 |NY LIFE 607.000 48,104 52,380 0 52,380
071813 10 9|BAXTER INTERNATIONAL........ccoonuvvvrrns .... |.07/01/2009 | PRIOR YEAR INCOME 0
075811 10 9|BECKMAN COULTER, INC.......ccccoonurrurs .... | .08/25/2009 | NY LIFE 315.000 21,481 16,909 0 .16,909
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081437 10 5|BEMIS CO ... |.09/01/2009 | VARIOUS 629.000 .16,846 XXX 14,504 0 14,504 2,342 2,342 |........425 | ...... XXXoooo Lo
084423 10 2|WRBERKLEY CORP........cccccourummrmmrrrnnirns ... | .09/08/2009 | VARIOUS 79,647 XXX 95,823 103,819 | cocceecef7,996) | oo | e | ceervien (7,996) 195,823 | oo [ e (16,176) | ....... (16,176) | ..........681 | ...... XXXoooo Lo
086516 10 1|BESTBUY COINC... . 1.09/22/2009 [NY LIFE.... 61,695 XXX oo 49,552 26,367 | cecoreen{1,745) | oo | cevenreeiinneinns | oeeeeinnd (1,745) 49,552 | oo | e 12,144 | ........ 12,144 | .........600 | ...... XXXeoooo [ L
09247X 10 1|BLACKROCK, INC.... . 1.07/07/2009 | VARIOUS. . 545,851 XXX oo 575,326 435,988 |.....139,339 | oo | e | e 139,339 575,326 | ..oveeereeeanee | e (29,479) | ....... (29,475)| ........5,070 | ...... XXXeowoo [ L
099724 10 6|BORG WARNERINC . |.09/08/2009 [NY LIFE 279.000 9,075 .6,631 .6,074 557 6,631 2,445 2445 | .29 | e XXXeoooo [ Lo
101137 10 7|BOSTON SCIENTIFIC CORP . |.09/08/2009 [NY LIFE.... [V 14,856.000 162,922 108,242 43,421 ...108,242
109641 10 0 |BRINKER INTERNATIONAL . |.08/25/2009 [NY LIFE 508.000 7,567 .9,167 0 9,167
110122 10 8|BRISTOL MYERS SQUIBB CO. . 1.09/23/2009 [VARIOUS........cconmvrvirerrirnnrririns | e 47,330.000 | .......... 1,043,377 XXX........ 979,106 0 979,106
111320 10 7|BROADCOM CORP . 1.09/22/2009 [NY LIFE 8,592.000 238,633 XXX oo 187,809 36,095 2,686 2,686 187,809
115236 10 1|{BROWN & BROWN . 1.07/28/2009 |NY LIFE 550.000 10,645 XXX oo 10,436 0 10,436
12189T 10 4 |BURLINGTON NORTHN SANTAFE. . |.08/11/2009 | NY LIFE 91.000 7,436 XXX.oonee ..6,498 0 6,498
124857 20 2|CBS CORP-CLASSB... . [.07/1412009 | VARIOUS..........ovverrrenirnerirerins | correrinens 1,153.000 6,935 XXX ..5,559 0 5,559
125509 10 9|CIGNA CORP ... | .07/14/2009 | NY LIFE 581.000 14,358 XXX 18,599 ..9,790 8,809 8,809 118,599
12572Q 10 5|CME GROUP, INC......coovvvermrreenreernriinnens ... |.07/17/2009 |NY LIFE 87.000 23,252 XXX 21,021 0 21,021
126408 10 3|CSXCORP ... | .09/08/2009 |NY LIFE 321.000 14,689 XXX oo ..8,200 0 8,200
126650 10 0|CVS/CAREMARK.. . |.08/25/2009 | VARIOUS 68.000 2,394 XXX........ 1915 ..1,954 (39) (39) 1,915
127055 10 1|CABOT CORP... . |.09/25/2009 | SNYDER CAPITAL... [ IO 12,300.000 282,521 . 188,190 188,190 0 188,190
12709P 10 3|CABOT MICROELECTRONICS . |.07/27/2009 | SNYDER CAPITAL 8,600.000 284,477 XXX 283,656 224,202 59,454 59,454 283,656
13342B 10 5|CAMERON INTL CORP.... . .09/02/2009 [NY LIFE.......oommmimmrmmerirnnnns | e 4,636.000 159,108 XXX 99,190 4,797 155 155 .99,190
134429 10 9|CAMPBELL SOUP CO . |.08/03/2009 | VARIOUS 28,756.000 827,458 XXX 787,627 0 787,627
141665 10 9|CAREERED CORP.. ... | .08/11/2009 | NY LIFE 22,941 XXX 22,445 0 22,445
152312 10 4 |CENTEX CORP v | e | .08/26/2009 | CORPORATE ACTIONS.. 151,620 XXX 151,620 28,685 |........ (1711) | coeeereeeriins | oreveneeeieneens | e (R4 ) ST B 151,620
153435 10 2|CENTRAL EURO DISTRIBUTION CORP.. |.... |.07/10/2009 | MUNDER 34,115 XXX..ooonn. 37,198 | oieieeeennn(1,843) | 1100 39,041 | s | e | e 39,041 37,198
166764 10 0|CHEVRONTEXACO CO....cccoovvvrvrirneinirnns ... | .09/22/2009 | VARIOUS 677,956 XXX.ooonn. 733,411 | 156,003 [ .. 34,3071 | oo [ | e 34,301 [ [ e 733411
168615 10 2|CHICO'S FAS, INC . 1.09/10/2009 | SNYDER CAPITAL......cccomvvvrans | e 116,500.000 | .......... 1,505,187 XXX........ 555,529 486,970 | ........ 68,559 68,559 555,529
169656 10 5|CHIPOTLE MEXICAN GRILL. . |.08/25/2009 |NY LIFE 394.000 34,717 31,903 0 .31,903
171232 10 1|CHUBB CORP . 1.09/22/2009 [NY LIFE.......ocommmrmmmeemrerenneeens | cervereeenns 1,743.000 72,713 84,790 88,893 |......... (4,103) | vvereeererennns | rreeerseeesneeens | eereeeeeens (4,103) 84,790
171340 10 2|CHURCH & DWIGHT CO.. . |.09/22/2009 | VARIOUS 722.000 41,277 XXX oo 40,436 40,519 (83) (83) 40,436
171779 30 9|CIENA, CORP . |.08/25/2009 [NY LIFE 2,055.000 23,198 XXX oo 19,507 0 19,507
171798 10 1|CIMAREX ENERGY CO . |.09/01/2009 | VARIOUS 416.000 16,533 XXX oo 11,628 0 11,628
172062 10 1 |CINCINNATI FINANCIAL CORP.... v | v [ 0712812009 | VARIOUS........oovvivrinriierireeins | coreerirenns 1,465.000 34,729 XXX 34,954 0 .34,954
17275R 10 2| CISCO SYSTEMS, INCORPORATED....... ... [.09/22/2009 | NY LIFE 9,380.000 203,341 XXX 239,672 152,894 | ........ 86,778 | ..voeververerinns [ vrveirsnvsriens [ eriveins 86,778 239,672
172967 10 1|CITIGROUP .... | .07/14/2009 | NY LIFE 2,203.000 6,357 ..6,543 0 6,543
189054 10 9 |CLOROX COMPANY.......ccocvumremerrerrnrirens ... |.07/14/2009 |NY LIFE 569.000 32,247 30,398 0 .30,398
189754 10 4|COACH, INC ... |.09/22/2009 | VARIOUS ..3,010.000 89,192 . 61,397 62,518 61,397
191216 10 0| COCA COLA CO....cosvrvvrrreererinreeennreens ... |.09/08/2009 | VARIOUS 18,041.000 872,481 XXXooonee 846,394 35,899 846,394
192446 10 2|COGNIZANT TECH SOLUTIONS. . |.09/04/2009 | MUNDER 8,500.000 280,279 XXX oo 153,510 153,510 153,510
194162 10 3|COLGATE PALMOLIVE CO . 1.09/22/2009 | PIEDMONT INVESTMENT AD\| ............ 7,470.000 564,407 XXX oo 455,059 0 455,059
20030N 10 1|COMCAST CORP-CLA.... . 1.09/22/2009 [NY LIFE 241.000 4,175 XXX oo ..5,150 4,068 | ... 1,082 | oo | e | e 1,082 5,150 (975) (975) 48 |...... XXX oo Lo
200340 10 7|COMERICA INC ... | .07/14/2009 |NY LIFE 178.000 3,818 XXX oo ..3,491 0 3,491 327 327 9 | XXX oo [ Lo
200525 10 3|COMMERCE BANCSHARES............ccccc.... .... | .09/08/2009 | NY LIFE 958.000 .36,466 XXX oo 34,981 ..9,054 (833) (833) 34,981 | | e 1485 | ... 1,485 |.....o...ue 379 ... XXX oo | Lo
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205363 10 4|COMPUTER SCIENCES CORP .08/25/2009 |NY LIFE 31.000 1,548 ..1,459 ..1,089 370 1,459 I
205638 10 9|COMPUWARE CORP . 1.09/22/2009 | NY LIFE 121.000 919 .1,285 817 468 1,285 I
205768 20 3|COMSTOCK RESOURCES.. . 1.09/22/2009 [NY LIFE.... .38,658 45,025 19,514 | oo (1404) | oo | s | e (1,404) 45,025 I
20825C 10 4 |CONOCOPHILLIPS. woee | - [.09/08/2009 [NY LIFE.... X 294,299 276,797 159,995 | ... 116,802 | .ovooocverrreeieene | cevereneennneiins | e 116,802 276,797 I
21036P 10 8| CONSTELLATION BRANDS, INC.............. ... |.09/08/2009 |NY LIFE 809.000 11,627 ..9,259 12,758 | orvciii(3,499) | e | e | e (3,499) 9,259 2,367 2367 |
225447 10 1|CREE INC ... | .09/08/2009 | MUNDER.. [ IO 10,400.000 360,516 219,721 0 219,721 | oo | e 140,795 | ...... 140,795 ..
228368 10 6|CROWN HOLDINGS, INC.......ccccooommrrirnns ... | .09/23/2009 | PIEDMONT INVESTMENT ADV 20,020.000 528,660 XXX oo 459,017 0 459,017 | covvevevrreeens | e 69,643 | ....... 69,643 I
229899 10 9|CULLEN FROST BANKERS, INC. . 1.09/22/2009 [NY LIFE.... ..1,108.000 53,669 XXX........ 61,822 55,545 5,701 5,701 671,822 | oo | e (8,153) | ...cc... (8,153) | ...vve 1,243 |...... XXX oo [ Lo
231021 10 6|CUMMINS ENGINE INC . 1.09/01/2009 | VARIOUS. ..1,004.000 48,157 XXX........ 25,864 26,837 (973) (973) .25,864 22,293 22293 |......A84 | .. XXXoooo | Lo
232820 10 O|CYTEC INDUSTRIES.... . |.09/25/2009 | SNYDER CAPITAL 2.900.000 .93,561 XXX oo 61,538 61,538 0 61,538 32,023 32,023 | .35 | ... XXXvooo Lo,
23331A 10 9|DRHORTON, INC weer | o | .09/08/2009 | NY LIFE. 73.000 934 XXX..ooonn. 1,116 516 600 600 1,116 (182)
237194 10 5|DARDEN RESTAURANTS, INC................. ... | .08/25/2009 | NY LIFE 669.000 22,515 XXX.ooone. 19,935 18,852 | ..coooune. 1,082 | oo | e | e 1,082 .19,935 2,580
23918K 10 8|DAVITA, INC v [ 0712312009 | MUNDER........ccoovveerrrirnrineens | cerverienns 1,150.000 .55,766 XXX.ooonn. 60,421 57,006 3,416 3,416 160,421
242370 10  4|DEAN FOODS CO.....ccoovverrrerrrrerrereraeeenns ... |.09/22/2009 |NY LIFE 200.000 3,626 XXX .4,393 ..3,594 799 799 4,393
24702R 10 1|DELLINC .... | .07/28/2009 |NY LIFE 552.000 7,621 XXX........ ..5,658 .5,632 0 5,658
25179M 10 3| DEVON ENERGY CORP......ccocccommrrermrrrin ....|.08/11/2009 |NY LIFE 111.000 7,134 XXX oo 12,926 7,294 5,632 5,632 12,926
251893 10 3|DEVRYINC .... | .07/09/2009 | PRIOR YEAR INCOME 0
25271C 10 2 |DIAMOND OFFSHORE DRILLING............ 1 |.09/22/2009 | VARIOUS........oovvivrvirerrireeinns | ceeverineens 1,626.000 148,144 XXX oo 110,748 0 O
253868 10 3|DIGITAL REALTY. . |.07/10/2009 | MUNDER 400.000 13,799 XXX oo 16,586 13,140 3,446 3,446 .16,586
25459L 10 6|DIRECTV GROUP, INC. .09/22/2009 | NY LIFE 595.000 14,872 XXX 14,721 13,631 | .......... 1,000 | oo | e | e 1,090 14,721
254687 10 6|DISNEY WALT CO.... . 1.09/08/2009 | NY LIFE 92.000 2,415 XXX ..2,294 ..2,087 206 206 2,294
25470F 10 4 |DISCOVERY HD . 1.09/08/2009 | MUNDER..........ccoccmmremmrimrrrnis | v 12,000.000 304,566 XXX 169,920 169,920 0 169,920 | ..o
25470F 30 2|DHC SERIES ... |.07/10/2009 | MUNDER 700.000 14,182 XXX.oeene .9,373 .9,373 0 9,373
256746 10 8|DOLLAR TREE STORESINC........ccccovvvenee ... | .08/25/2009 | NY LIFE 458.000 21,891 XXX.ooonn. 16,048 19,094 | ........ (3,048) [ ..vooereriniines | e [ verinens (3,046) .16,048
25746U 10 9| DOMINION RESOURCES, INC. . 1.09/22/2009 [NY LIFE........commremrmermnreerreneens | oo 1,874.000 62,664 XXX........ 58,234 0 58,234
260003 10 8|DOVER CORP.. . 1.09/22/2009 [NY LIFE 23.000 890 1,213 757 456 456 1,213 (323)
26168L 20 5|DREW INDUSTRIES. . |.08/05/2009 | SNYDER CAPITAL 25,600.000 511,707 XXX oo 307,200 307,200 0 307,200 | .ovvvoeerrrenns | v 204,507
263534 10 9|DUPONT E | DE NEMOURS + CO... . |.07/14/2009 |NY LIFE 490.000 12,398 XXX oo 11,347 0 134T | e | e 1,051
268648 10 2|EMC CORP/MASS . .09/22/2009 [NY LIFE.......commiimrrmnerirnnnns | e 1,188.000 19,747 XXX 26,436 12,438 | ........ 13,997 | v | e | e 13,997 26436 | oo | e (6,689)
26884L 10 9|EQUITABLE RESOURCES INC.... . 1.07/15/2009 | MUNDER ..6,100.000 204,730 XXX.ovvvone 261,782 204,655 | ........ 57127 | v [ [ v 57,127 261,782 | .vverevereiiens | v (57,053)
278265 10 3|EATON VANCE CORP . |.07/27/2009 | ATLANTA LIFE. 10,874.000 294,748 XXX 238,709 0 238,709 | .oovvvvvvvrnnns [ e 56,039
278642 10 3|EBAY,INC ... [.09/22/2009 | NY LIFE 2,304.000 49,934 39,468 (15,290) | ........ 54,758 | oo [ v [ v 54,758 39,468 | . [ e 10,466
278865 10 0|ECOLAB, INC.......cccccoovrrmmrrrrrrreriieirsniiniins .... | .07/14/2009 | NY LIFE 141.000 5,299 .4,844 0 4,844 455
28176E 10 8|EDWARDS LIFESCIENCE . |.07/17/2009 |NY LIFE 11.000 745 592 604 (12) (12) 592 153
291011 10 4|EMERSON ELECTRIC COMPANY ... |.09/22/2009 | NY LIFE 2,022.000 69,919 74,848 74,025 823 823 T4848 | oo | e (4,929)
29264F 20 5|ENDO PHARMACEUTICAL HOLDINGS... |.... |.09/22/2009 | VARIOUS 30,785.000 528,211 XXXooonee 523,994 24,09 | ... 5514 5514 523,994 | ..ovvoeerveenns | v 4217
29364G 10 3|ENTERGY INC . |.09/22/2009 | VARIOUS 589.000 47,344 XXX oo 46,771 13,550 (797) (797) 46,771 573
29476L 10 7|EQUITY RESIDENTIAL. woee | e | .07/14/2009 | VARIOUS 244.000 4812 XXX oo ..4,800 0 4,800 1
297425 10 O|ESTERLINE TECHNOLOGIES CORP. CQ .... | .09/04/2009 | SNYDER CAPITAL 228,089 XXX oo 286,653 246,285 | ... 40,368 | .....coovrririiinns | s | e 40,368 286,653 | ...cveruerirens | e (58,564) | ....... (58,564) | .cvvovrrvrrres | e XXX oo Lo
302182 10 O|EXPRESS SCRIPTS, INC.......covvvvrvrrirnnns ... |.09/03/2009 | VARIOUS.........ccooommvrrmmerrrnerrns | werrnnn15,700.000 | ..o, 1,055,869 XXX 536,921 863,186 | ..... (326,265) | ..vvovuvvvrrrrriiees | wevrreeeiinnrins | e (326,265) 536,921 | ..ovveverriiens | cevene 518,947 | ...... 518,947 | .o | o XXX oo [ Lo
30231G 10 2|EXXON MOBIL CORPORATION............... ... | .09/22/2009 | VARIOUS 3,857.000 271,748 XXX oo 270,371 307,904 | ....... (37,534) | .vevrrrvrerrrinns | vveerreseiinennes | e (37,534) 270,371 | v | e 1,377 | o 1,377 | . 4770 oo XXX oo | Lo
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302491 30 3|FMC CORP .09/04/2009 [VARIOUS.........cccomvmmrrnerirerirnns | cerverenns 30,700.000 | .......... 1,434,279 | ............ ). 0,9 T [ 1,298,430 | .......... 1,373211 | ....... (U330 1 TS ISR IS (U245 ) ) I - 1,298,430 | ..ovvoreeeenns | ceeene 135849 | ...... 135,849 |..... 11,513 | ...... XXXoooo Lo
302490 10 1|FMC TECHNOLOGIES, INC. v [ |.09/22/2009 |NY LIFE 470.000 25,762 XXX 15,500 0 .15,500 I
302571 10 4|FPL GROUP INC......ocooommrremrrrerrrrernniernnnes ... |.09/15/2009 | VARIOUS 2,828.000 161,462 XXX oo 164,078 36,036 | ........ 10,972 | oovveerreeines | ereeerreeeneeens | ceeeienes L0720 T I 164,078 | ..coovvvrrreeenne I
303075 10 5|FACTSET RESEARCH SYSTEMS, INC.... |.... | .07/23/2009 | MUNDER 900.000 49,248 XXX oo 46,630 39,816 | .coeenn. 6,814 6,814 146,630 I
307000 10 9|FAMILY DOLLAR STORES . |.07/15/2009 | VARIOUS 65.000 1975 .1,615 ..1,695 (80) (80) 1,615 I
314211 10 3|FEDERATED INVESTORS, INC . |.09/08/2009 [NY LIFE 2,451.000 62,224 . 50,490 .5,614 976 976 50,490 .
31428X 10 6|FEDEX CORP ... |.09/22/2009 | VARIOUS 3,835.000 250,467 XXX oo 213,303 92,934 | ... 120,369 | cvvvoreeerrerennnee | eererneeennnneinnns | e 120,369 213,303 I
31620M 10 6 |FIDELITY NATIONAL INFO.......ccoocovrivrernne ... | .07/28/2009 |NY LIFE.... .32,052 XXX........ 24,808 25,235 (427) (427) .24,808 I
320517 10 5|FIRST HORIZON NATIONAL CORP.......... ... | .08/10/2009 |NY LIFE.... . 15,025 XXX oo 14,586 0 14,586 I
337738 10 8|FISERV, INC. ... | .08/11/2009 |NY LIFE 2,772.000 132,712 XXX oo 136,731 100,818 35913 35913 136,731 | .o I
337915 10 2| FIRSTMERIT CORP......ccocormrrrrrrirerirrirnnens v [ 0811172009 | NY LIFE......oomiimirnerseinniiens | cerverienns 1,116.000 20,791 XXX 23,076 22814 261 261 23,076 | IS
343412 10 2|FLUOR CORP . | .08/25/2009 | VARIOUS 177,627 XXX.ooone. 124,071 98,176 |....... (18,632) | .vevrrerrrrerins | vreeernreerneeens | s (UK 72 ) I 124,071 | I
343498 10 1|FLOWER FOODS, INC. . 1.07/10/2009 | MUNDER . 40,574 XXX.ooonn. 34,082 46,284 | ...... (12,202) | vveoeeereerernes | vreeerneeiineeens | s (12,202) .34,082 I
34354P 10 5|FLOWSERVE CORP. . |.08/03/2009 | MUNDER 100.000 8,381 XXX ..5,150 ..5,150 0 5,150 I
344849 10 4|FOOT LOCKER, INC . 1.09/22/2009 [NY LIFE 3,591.000 .39,260 XXX oo 35,603 10,702 0 .35,603 I
354613 10 1|FRANKLIN RESOURCES woee | - | 09/08/2009 | NY LIFE. 279.000 .26,553 16,513 0 16,513 I
35671D 85 7 |FREEPORT-MCMORAN COPPER-B ... | .09/22/2009 | NY LIFE 443.000 .30,850 19,140 0 19,140 . .
35914P 10 5|FRONTIER OIL CORP......ccccooommmrrrmmrrrrrnnnns ... | .09/22/2009 |NY LIFE 926.000 12,624 15,767 0 RN T ISR O (3,142) | ......... (3,142) | I
36467W 10 9| GAMESTOP CORP......ccoomvrrvrrrrrrrcrrirennns 1o |109/22/2009 |NY LIFE.......oovmircrirnniinnnns | cevverieenns 1,798.000 44,696 XXX oo 47,343 ..1,993 138 138 AT343 | e | e (2,647) | ......... (2,647) | I
364760 10 8|GAPINC .... |.07/28/2009 | NY LIFE 306.000 4,922 XXX .5,716 4,097 | ... 1,619 | oo | e | s 1,619 5,716 (795) | IS
369550 10 8| GENERAL DYNAMICS CORP.. . 1.08/25/2009 | VARIOUS..........ovvevrrinrinerirerins | corverienns 1,970.000 109,834 XXX 111,501 12,900 | ......... (1,008) [ ovvvrirrriniiens | cerverisnisnienns | verienns (1,008) [ oovererevnrirens | e 111,501 [ | IS
369604 10 3|GENERAL ELECTRIC . [.09/08/2009 | NY LIFE 928.000 12,709 XXX 15,034 15,034 0 15,034 | IS
370334 10 4|GENERAL MILLS INC... . 1.09/08/2009 | VARIOUS 658.000 .38,878 XXX.oeene 42,803 39,974 2,829 2,829 42,803 I
371901 10 9|GENTEX CORP . |.08/11/2009 | NY LIFE 218.000 3,084 .2,815 0 2,815 I
372460 10 5|GENUINE PARTS CO . 1.08/03/2009 [ MUNDER...........ccoovvemmrrermmrirnns | e 1,400.000 49,683 55,950 53,004 2,946 2,946 55,950 I
375558 10 3| GILEAD SCIENCES, INC.. . |.09/08/2009 [NY LIFE 604.000 27,987 . 26,843 0 .26,843 .
375916 10 3| GILDAN ACTIVEWEAR, INC. . 1.09/30/2009 [MUNDER...........coomvvermmrremmrrirnns | e 31,800.000 637,248 XXX oo 373,968 373,968 0 373,968 I
38141G 10 4|GOLDMAN SACHS GROUP INC.. ... | .07/28/2009 |NY LIFE 254.000 .39,196 XXX oo 37,366 21,435 | ... 15,931 | oovveveeernereinne | vvererseessseenns | ceeeenes 15,931 .37,366 | I
382388 10 6|GOODRICHBF CO v | | .08/11/2009 | NY LIFE 420.000 21,530 XXX oo 16,830 0 .16,830 | I
38259P 50 8|GOOGLE INC ... | .09/08/2009 |NY LIFE 36.000 .16,609 XXX oo 24,789 11,075 | .. 13,713 | e | e | e 13,713 24,789 | I
384109 10 4|GRACOINC ... |.09/28/2009 | ATLANTALIFE........coovimviimrrns | worrrrenne 31,499.000 836,729 XXX 661,331 0 661,331 | I
387328 10 7| GRANITE CONSTRINC......cc.covvrverirerirnns .... | .07/15/2009 | PRIOR YEAR INCOME XXX 0 | IS
401617 10 5|GUESS, INC <. [.09/09/2009 | VARIOUS.........convvemrimerierirerins | e 6,600.000 227,500 XXX...oonn. 260,642 101,310 | ...... 159,332 | oo [ e | s 159,332 260,642 | ..o | e (33,142) | ....... (33,142) I
404132 10 2|HCCINSHLDGS INC.... . 1.09/22/2009 |NY LIFE 94.000 2,550 ..2,697 .2,515 182 182 2,697 N LTC) ) — (146) I
406216 10 1|HALLIBURTON CO... . 1.09/22/2009 [NY LIFE.... ..5,001.000 118,506 114,074 0 114,074 | ... 4431 4,431 .
411310 10 5|HANSEN NATURAL COR . |.07/14/2009 |NY LIFE 347.000 .10,051 12,088 0 12,088 | oo | e (2,037) (2,037) I
412822 10 8| HARLEY-DAVIDSON,INC . |.08/26/2009 | ATLANTA LIFE 23,952.000 526,394 XXX oo 364,441 0 364,441 | .o | s 161,953 | ...... 161,953 | I
413086 10 9|HARMAN INTL INDS, INC . 1.09/08/2009 [NY LIFE 433.000 12,724 XXX oo .6,515 ..6,006 (753) (753) 6,515 6,209 6,209 | I
41457P 10 6 |HARRIS CORP . |.07/17/2009 |NY LIFE 69.000 444 XXX oo 447 0 447 (3) (3) (U
415864 10 7 |HARSCO CORP.... weer | | .08/14/2009 | VARIOUS 330.000 9,180 XXX oo .8,627 0 8,627 553 553 | I
416515 10 4 |HARTFORD FINANCIAL SVCS GRP........ ... | .09/28/2009 | ATLANTALIFE........oivovmrriinans | cevrirns 59,126.000 | .......... 1,590,292 XXX oo 712,988 0 712,988 | ..o | oo 877,304 | ..... 877,304 I
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418056 10 7|HASBRO, INCORPORATED.........cccconsuunne .... | .08/11/2009 | NY LIFE 2,149.000 54,638 XXX.ooonee 58,281 62,686 |........ (4,405) | vveoreeeriins | e | s (4,405) 58,281
423452 10 1 |HELMERICH & PAYNE COMMON { ... | .08/11/2009 |NY LIFE 409.000 14,063 XXX oo 13,093 0 13,093
427866 10 8| HERSHEY FOODS . |.07/14/2009 |NY LIFE 480.000 17,704 XXX oo 16,208 0 .16,208
428236 10 3|HEWLETT-PACKARD CO. . 1.09/22/2009 | VARIOUS 865.000 37,728 XXX oo 30,592 31,391 (799) (799) .30,592
435758 30 5|HOLLY CORP... . 1.07/20/2009 | ATLANTALIFE.......oovverrvrerrreer | e 27,807.000 536,197 XXX oo 633,547 0 633,547
436440 10 1|HOLOGIC, INC.. . 1.09/22/2009 [NY LIFE 205.000 3,343 . ..2,109 0 2,109
437076 10 2|HOME DEPOT INC... ... |.08/11/2009 |NY LIFE 3,884.000 102,405 XXX oo 87,485 0 87,485
438516 10 6|HONEYWELL INTERNATIONAL, INC....... ... | .09/08/2009 |NY LIFE 5,031.000 173,773 XXX oo 216,725 165,168 | ........ 51,558 | oo [ e | s 51,558 216,725
44107P 10 4 |HOST HOTELS & RESORTS.......cccoconurvenn. .... | .07/28/2009 |NY LIFE 616.000 5,446 XXX oo 22,131 0 2,131
443683 10 7 |HUDSON CITY BANCORP... . 1.09/08/2009 [NY LIFE.......commmvimmmrmerrrienns | e 7,479.000 101,815 XXX oo 94,060 0 .94,060
444859 10 2|HUMANAINC . |.08/25/2009 | NY LIFE 823.000 .30,162 XXX 24,862 30,681 |......... (5,819) | ovvvvrreerreririns | oreeerneeernneins | eeereeenns (5,819) 24,862
446150 10 4|HUNTINGTON BANCSHARES, INC. . |.08/25/2009 | NY LIFE 2,313.000 .10,285 XXX ..6,992 0 6,992
450911 10 2|ITT INDUSTRIES . 1.07/01/2009 | PRIOR YEAR INCOME XXX.ooonn. 0
451734 10 7|IHS,INC.C1A. . 1.08/03/2009 [VARIOUS.........coomreerrrerraneerans | e 19,100.000 924,683 XXX 917,415 714,722 202,693 202,693 917,415
452308 10 9|ILLINOIS TOOL WORKS... . |.07/14/2009 | PRIOR YEAR INCOME 0
458140 10 0|INTEL CORPORATION weee [ [09/01/2009 [VARIOUS........oooreeieeeirereennns | cerreeeenne 1,191.000 22,792 31,824 17,460 | ........ <7/ OIS DRI IR 14,364 31,824
45865V 10 O |INTERCONTINENTAL EXCHANGE.......... ... |.08/11/2009 |NY LIFE 308.000 .28,255 . 26,277 0 26,277
459200 10 1|INTERNATIONAL BUSINESS MACHINES | ... | .09/10/2009 | VARIOUS 2,562.000 296,799 XXX 242,379 .5218 (238) (238) 242,379
459902 10  2|INTL GAME TECHNOLOGY......c.comurrerenns <. | 081252009 | VARIOUS........ooovverrirenrienrins | cevrirneenns 1,935.000 .30,415 XXX 20,199 0 .20,199
460690 10 O|INTERPUBLIC GROUP OF COMPANIES, | .... | .08/25/2009 | NY LIFE 2,806.000 18,343 XXX 25,658 M2 ... 14,546 | oo [ e [ e 14,546 .25,658
46069S 10 9|INTERSIL CORP -CL A veee | e [ 0712812009 |NY LIFE......coimiimrirrirneieniiinns | corerrienns 1,126.000 .14,888 XXX 13,837 0 13,837
46120E 60 2|INTUITIVE SURGICAL, INC.. weee | e |.07/10/2009 | MUNDER 200.000 28,419 XXX 31,884 0 .31,884
464287 48 1|ISHARES RUSSELL MIDCAP GROWTH.. |.... |.09/28/2009 | VARIOUS 11,175.000 411,479 XXX.oeene 391,809 0 391,809
465741 10 6|ITRON, INC .... | .07/21/2009 | JEFFRIES.... ..3,700.000 207,337 XXX.ooonn. 235,838 235,838 0 235,838
46612) 50 7|JDS UNIPHASE CORP . 1.09/22/2009 [NY LIFE 2,405.000 18,164 .9,720 0 9,720
46625H 10 0|J P MORGAN CHASE + CO.. . |.09/24/2009 | VARIOUS. 7,599.000 336,522 199,894 .5,644 3,482 3,482 199,894
466313 10 3| JABIL CIRCUIT INC . |.09/22/2009 | VARIOUS ..1,356.000 13,463 11,638 .9,153 2,485 2,485 11,638
478160 10 4|JOHNSON & JOHNSON . |.07/28/2009 | VARIOUS 2,939.000 174,334 157,615 .8,316 345 345 157,615
478366 10 7|JOHNHSON CONTROLS INC... . |.08/25/2009 [NY LIFE 2,816.000 .70,155 53,996 0 53,996
481165 10 8|JOY GLOBAL INC. . |.09/08/2009 [NY LIFE.... ..1,845.000 .73,954 49,622 0 49,622
48203R 10 4 |JUNIPER NETWORKS, INC.. . |.07/28/2009 | NY LIFE.... ..1,419.000 .34,585 22,993 0 22,993
483548 10 3|KAMAN CORP . |.08/21/2009 | VARIOUS I [ 19,300.000 419,482 XXX 321,345 57,004 | ...... 264,341 | oo | v | e 264,341 321,345
486587 10 8|KAYDON CORP.... ... | .09/16/2009 | MUNDER JOOR I 27,600.000 | ............. 923,204 |............ ).,9 T [ 1,153,178 | ..covvvrnees 711,045 | ...... 245,307 | oveeevrneiiins | e | e P2 A R IO 1,153,178
48666K 10 9|KB HOME ... [.09/22/2009 | NY LIFE 872.000 16,481 20,480 11,877 8,603 8,603 .20,480
489170 10 0| KENNAMETAL, INC......ccoovvemrrrerrrrerrrriinnns ... | .09/25/2009 | SNYDER CAPITAL... ..4,700.000 112,680 90,146 48,981 | ........ A1185 | s | e | e 41,165 .90,146
495582 10 8| KING PHARMACEUTICALS. ... |.09/22/2009 |NY LIFE 2,857.000 .30,138 30,895 30,341 554 554 .30,895
500255 10 4|KOHLS CORPORATION.......ccccceomrrermeeens ... | .09/22/2009 |NY LIFE 897.000 47,081 39,850 0 .39,850
50075N 10 4 |KRAFTINC ... | .09/22/2009 |NY LIFE 3,198.000 .84,469 91,508 85,866 5,642 5,642 191,508
501044 10 1|{KROGER CO.....cccooommrrrrmmrrirmrrrinnrinnseinnns ... | .09/08/2009 | VARIOUS .37,395 XXX oo 42,827 21,735 (546) (546) 42,827
501889 20 8|LKQ CORP .... | .08/03/2009 | MUNDER . 131,752 XXX oo 120,900 90,948 | ........ 29,952 29,952 120,900
502424 10 4|L-3 COMMUNICATIONS HOLDINGS........ 1 1.09/22/2009 | VARIOUS........ovvierrierrircniins | cevvirieenns 1,258.000 .96,044 XXX 91,737 51,646 5,378 5,378 91,737
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50540R 40 9|LABORATORY CRP OF AMER HLDGS.... | ... |.07/15/2009 | MUNDER........ccccooovvmmrmrmemmmmnne | crrrerreenne 7,200.000 482,306 526,994 463,752 | ........ 63,242 | oo [ v | s 63,242 526,994 | .ooiviieiines | e (44,688) I
512807 10 8|LAMRESEARCH CORP.........ccccovuvurunens .... | .07/28/2009 | NY LIFE 421.000 13,736 ..8,959 ..8,959 0 8,959 | .o | e 4777 I
524660 10 7|LEGGETT ... |.08/25/2009 |NY LIFE 46.000 874 744 699 45 45 744 131 I
52602E 10 2|LENDER PROCESSING SERVICES......... ....|.07/28/2009 |NY LIFE 495.000 14,436 11,869 11,132 | e (V20 040 TSN DRSSPI IR (2,777) 11,869 2,567 I
526057 10 4|{LENNAR CORP......cccocoommmrerrmmrermnrernnriinnns ... |.09/08/2009 |NY LIFE 306.000 4,650 ..4,595 2,653 | .. 1,942 | e [ | v 1,942 4,595 56 I
529771 10 7|LEXMARK INTERNATIONAL GROUP.. ... | .07/28/2009 | NY LIFE 913.000 14,776 19,499 11,513 0 19,499 | s | e (4,723) ..
532457 10 8|LILLY ELI + CO..oovvvvvrrrrercrerereiseeeieeeens 1 |.09/22/2009 | VARIOUS........oovvorevirrrriieeenns | ceeverineens 7,886.000 262,473 375,919 317,569 | ........ 58,350 | ..ovrverrerernneens [ e | e 58,350 375,919 | oo | o (113,446) I
532716 10 7|LIMITED BRANDS INC . 1.09/22/2009 [NY LIFE 280.000 4,103 ..5,482 2,811 2,670 2,670 5482 | oo | e (1,378) I
532791 10 0|LINCARE HOLDINGS INC . 1.09/08/2009 [VARIOUS.........ccomervemerrirmerrirnes | o 15,281.000 342,969 336,203 45,727 3,562 3,562 336,203 6,766 I
534187 10 9|LINCOLN NATIONAL CORP. . 1.07/10/2009 | MUNDER 2,400.000 .35,123 40,542 0 40,542 I
548661 10 7|LOWE'S COMPANIES . 1.09/22/2009 | NY LIFE......coomimrimnirneneiinns | cereerienes 7,733.000 168,941 178,748 166,414 | ....... 12,334 | oo | e | e 12,334 | oo | s LNC I — | I
55261F 10 4 |M&T BANK CORP . 1.07/28/2009 [NY LIFE 229.000 .13,596 ..8,852 0 8,852 I
552690 10 9|MDU RESOURCES GROUP, INC. . 1.09/22/2009 | NY LIFE 782.000 .15,858 14,469 0 14,469 I
552715 10 4|MEMC ELECTRONIC MATERIALS... . 1.09/22/2009 [NY LIFE......oomireimrreermnereirnnees | oo 4,068.000 70,430 81,065 0 81,065 I
553530 10 6|MSC INDUSTRIAL DIRECT CO-A weee | - [.09/08/2009 [NY LIFE 785.000 31,672 28,984 0 .28,984 I
55616P 10 4|MACY'S 1 1097222009 |NY LIFE.......ivmreemrrremnreiinnee | ceeernneens 1,217.000 22,868 24,876 12,59 | ........ 12,280 | vveoeeerreeennns | rreeesneeesnneens | ceeeenee 12,280 24,876 I
571903 20 2|MARRIOTTINTL....... . 1.08/11/2009 [NY LIFE 270.000 6,352 ..5,655 0 5,655 .
57383T 10 3| MARVEL ENTERTAINMENT. . 1.09/09/2009 [NY LIFE 446.000 21,347 16,265 0 .16,265 | I
579064 10 6|MCAFEE INC . |.08/03/2009 | MUNDER 2,850.000 125,525 77,371 98,525 |....... (VAT ) N OIS DRORRRON IR (21,153) 77,371 | I
580135 10 1|MC DONALDS CORP . 1.09/22/2009 | NY LIFE 2,080.000 117,599 125,125 15,983 (396) (396) 125125 | .o | IS
58155Q 10 3|MCKESSON CORP... . |.07/28/2009 | VARIOUS 103.000 4,809 ..3,608 0 3,608 | I
583334 10 7|MEADWESTAVCO... . |.09/08/2009 | VARIOUS 783.000 16,448 10,275 8762 | ... 1,513 [ i [ [ v 1,513 10,275 | I
584050 10 2|MEDCO HEALTH SOLUTIONS, INC. . 1.09/22/2009 | VARIOUS ..7,306.000 396,963 294,950 0 294,950 I
589331 10 7|MERCK & COMPANY INC . |.07/14/2009 | VARIOUS 19,767.000 524,033 538,029 14,957 2,561 2,561 538,029 | I
59156R 10 8| METLIFE INC. . 1.09/22/2009 [NY LIFE........commremrmermnreerreneens | oo 6,853.000 249,934 238,896 238,896 0 238,896 I
594918 10 4|MICROSOFT CORP.. . |.09/10/2009 | VARIOUS 658.000 15,830 16,659 12,792 3,867 3,867 .16,659 ..
595017 10 4|MICROCHIP TECHNOLOGY.... weee | - [.09/03/2009 | VARIOUS 3,050.000 80,392 59,567 59,567 0 59,567 (V-
608554 10 1|MOLEX .... | .09/22/2009 |NY LIFE 765.000 .16,385 11,085 11,085 0 11,085 | I
61166W 10 1| MONSANTO CO....covvvrvrrrerrrirrrrrnseiens ... | .09/22/2009 |NY LIFE 619.000 50,162 44,703 43547 | ... 157 [ e [ | v 1,157 44,703 | I
611742 10 7|MONSTER WORLDWIDE.........cccoourrernnne v |09/11/2009 |NY LIFE.......oivmerincrirnnrirnnes | cevverneenns 1,325.000 19,695 14,429 109 (13) (13) 14,429 5,266 | I
617446 44 8|MORGAN STANLEY DEAN WITTER....... .... [.09/22/2009 | NY LIFE 9,456.000 277,348 223,050 0 223,050 | IS
617700 10 9|MORNINGSTAR, INC.... . 1.07/23/2009 | MUNDER 700.000 .31,582 45172 24,850 20,322 20,322 45172 | I
626717 10 2|MURPHY OIL CORP veee | e [109/01/2009 | VARIOUS.........oomvvveriereiiinnes | orreiiis 1,243.000 73,932 92,993 55,127 | ........ 37,866 | ..oovvererriierii [ e | i 37,866 192,993 | I
628530 10 7 |MYLANLABSINC......ccoooomiimrrrmrrinerrnniins ... |.08/25/2009 |NY LIFE ..4,769.000 64,452 65,112 0 65,112 I
62913F 20 1 |NIIHOLDINGS ... |.09/28/2009 | ATLANTA LIFE. . 33,111.000 920,072 558,872 0 558,872 .
62944T 10 5[NVR,INC ... |.09/08/2009 |NY LIFE 55.000 .36,807 30,234 25,094 | ... 5,140 5,140 .30,234 I
637071 10 1|NATIONAL OILWELL VARGO, INC.. . 1.09/22/2009 [NY LIFE 495.000 21,817 14,822 12,098 2,724 2,724 14,822 I
64110D 10 4|NETAPP,INC . 1.09/22/2009 [VARIOUS........ccoomvrvirreisnrninins | e 4,326.000 102,661 68,793 42,972 0 68,793 I
64110L 10 6|NETFLIX, INC. . |.09/08/2009 [NY LIFE 788.000 .34,091 34,047 0 .34,047 44 A4 | [ e XXX oo Lo
655844 10 8|NORFOLK SOUTHN CORP.. weer | e | .07/14/2009 | NY LIFE 695.000 .26,800 26,181 20,451 5,730 5,730 .26,181 619 619 | .o 473 |...... XXX oo [ Lo
659424 10 5|NORTH FORK BANCORRP..........ccccorvurrenn. ... | .07/22/2009 | PRIOR YEAR INCOME 0 0 73 | XXX oo | Lo
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670006 10 5|NOVELL, INC 109/22/2009 |NY LIFE......orimrerrrreineriinnne | ceveieneend 6,192.000 .28,688 23,745 0 23,745
670008 10 1|NOVELLUS SYSTEMS INC.. . 1.09/22/2009 | NY LIFE 2,256.000 43,066 27,839 27,839 0 27,839
67019 10 7|NSTAR ... |.08/03/2009 | VARIOUS 492.000 14,954 16,834 0 16,834
670346 10 5|NUCOR CORP........ccoooormmrrrmmrremrrernnreennes 1. | .08/11/2009 | VARIOUS........ovveoreerreirrneen | eevereneens 1,690.000 74,786 70,193 0 70,193
67066G 10 4|NVIDIA CORP . 1.09/03/2009 | PIEDMONT INVESTMENT AD\| .......... 21,790.000 313,021 216,102 0 216,102
674599 10 5|OCCIDENTAL PETE CORP.. . |.09/22/2009 | VARIOUS ...1,266,341 .....1,038,769 B I 1,038,769
675232 10 2| OCEANEERING INTL . 1.07/31/2009 | VARIOUS .89,263 108,188 108,188
68389X 10 5| ORACLE CORPORATION . |.09/24/2009 | VARIOUS 410,289 366,542 , 366,542
686091 10 9|OREILLY AUTOMOTIVE, INC... . |.07/29/2009 | VARIOUS ..4,400.000 179,962 101,870 135,256 | ....... (33,386) | .vvvvreererrrnine | veereneeninnnnes | s (33,386) | .cvvvvvrrerernes | e 101,870 | .o [ e 78,092 | ....... 78,092 | ..ovvvvevvrrin [ crvene XXX oo [ Lo
69331C 10 8|PG+E CORP ... |.08/11/2009 | VARIOUS 3,848.000 150,917 138,295 148,956 | ....... (10,6671) | +.ovvererrererrree | rveerereenennenes | e (10,661) | cevvvvvvrervennes | e 138,295 | ..vvvveverrins | e 12,621 | .. 12,621 |.......5,382 | ...... XXX oo [ Lo
695156 10 9|PACKAGING CORP AMER.........cccooruvvmn. .... | .08/11/2009 | NY LIFE 315.000 5,994 .5,130 0 5,130 | I
69840W 10 8|PANERA BREAD CO . 1.09/08/2009 [NY LIFE 486.000 .26,469 28,701 .28,701 I
701094 10 4|PARKER HANNIFIN CORP... . 1.09/22/2009 | VARIOUS 5,546.000 268,116 235,927 235,927 235,927 I
704326 10 7|PAYCHEX, INC . 1.09/22/2009 [NY LIFE.......ocomreimrreermnerrrnnees | oo 3,024.000 86,246 80,959 .80,959 I
704549 10 4|PEABODY ENERGY CORP.. ... |.09/22/2009 |NY LIFE 3,008.000 106,796 95,692 .95,692 I
713409 10 0|PEPSIBOTTLING GROUP.........cccouvrerees ... |.09/22/2009 |NY LIFE 5,621.000 201,670 196,544 121,667 | oo TOB78 | oo | cevevneeennneenne | wenneeeee 10878 | v | i 196,544 I
713448 10 8|PEPSICOINC . 1.09/22/2009 [NY LIFE 3,737.000 213,007 248,293 204,675 248,293 .
717081 10 3|PFIZER,INC 1 |.09/02/2009 | VARIOUS.........ovvirrrirrrrireeenns | eevvrrineens 1,004.000 16,407 15,060 .5,248 .15,060 | I
717124 10 1|PHARMACEUTICAL PRODUCT DEVELOF, .... | .09/08/2009 | NY LIFE 568.000 11,521 15,101 15,101 | I
736508 84 7|PORTLAND GENERAL ELECTRIC CO..... .... | .07/15/2009 | PRIOR YEAR INCOME 0 | IS
740189 10 5|PRECISION CASTPARTS CORP. . 1.09/22/2009 | NY LIFE 612.000 52,832 38,801 2,677 (215) (215) .38,801 | I
74144T 10 8|T ROWE PRICE GROUP INC . |.08/11/2009 | NY LIFE 245.000 10,027 .7,518 0 7,518 | IS
741503 40 3|PRICELINE.COM.. . 1.09/08/2009 | NY LIFE 625.000 85,833 58,187 0 58,187 I
74153Q 10 2|PRIDE INTL, INC... veee | e | 09/08/2009 | VARIOUS........comrvverrriirieiinnes | orreeerns 3,814.000 .93,854 84,824 0 84,824 I
744320 10 2|PRUDENTIAL FINANCIAL.........comvvverrrnenne ... |.07/17/2009 |NY LIFE 17.000 651 440 0 440 I
744573 10 6|PUBLIC SERVICE ENTERPRISE GP ... | .09/22/2009 | NY LIFE.... .1,174.000 .36,385 35,321 0 .35,321 .
745867 10 1|PULTE HOMES, INC.......ccoovverrrerrrrirrneens ... | .09/22/2009 |NY LIFE 235.000 2,938 .2,329 0 2,329 I
747277 10 1|QLOGIC CORP . 1.09/08/2009 [NY LIFE 707.000 12,116 .7,339 0 7,339 | I
74834L 10 0|QUEST DIAGNOSTICS . |.07/28/2009 [NY LIFE 874.000 48,684 41,318 0 41,318 | I
749121 10 9| QWEST COMMUNICATIONS... . 1.09/11/2009 | VARIOUS 9,406.000 .35,663 41,065 0 41,085 | I
755111 50 7|RAYTHEON CO . 1.09/22/2009 | NY LIFE 5,799.000 273,716 266,098 0 266,098 | I
756577 10 2|RED HAT, INC.. . |.07/24/2009 | NY LIFE 8,706.000 199,215 194,587 0 194,587 [ .oovvirirs | IS
761152 10 7|RESMED, INC... 1o |.07/23/2009 | MUNDER........oovvvernriinriiinriins | cvveiineens 1,350.000 54,287 69,113 50,598 | ........ 18,515 | ovvevereeeceiiins | vreeernnsirinenins | eeveines 18,515 89,113 | s | e (14,827) ] ....... (RTX: 720 I XXX.oooo Lo
767744 10 5|RITCHIE BROTHERS AUCTIONEERS..... ... | .09/09/2009 | VARIOUS 29,700.000 715,388 613,356 636,174 | ....... (22,818) | covvvreeerreerneireens [ eererrneeieninees | eneen (22,818) 613,356 | .ooeooevreereins | o 102,033 | ...... 102,033
770323 10 3|ROBERT HALF INTLINC...... ... |.09/22/12009 | VARIOUS.........oovvvomrrerareerannes | e ..3,529.000 193,552 91,379 73,474 17,906 17,906 91,379 2,173 2,173
773903 10 9|ROCKWELL INTERNATIONAL CORP...... ... | .09/22/2009 |NY LIFE.... 62,205 39,548 0 .39,548 22,658 22,658
778296 10 3|ROSS STORES INC. . 1.09/22/2009 [NY LIFE 3,062 ..2,509 ..1,962 547 547 2,509 553 553
784117 10 3|SEIINVTS CO weee | e | .08/20/2009 | ATLANTALIFE.......oovverrinins | crvvernes 45,723.000 850,615 630,729 0 630,729 | .ovvoervreeeerns | 219,887 | ...... 219,887
78462F 10 3|SPY EXCHANGE TRADED FUNDS.......... 1 |.09/22/2009 | VARIOUS.........ovvierrirrriinerins | cevriinennd 6,375.000 630,147 618,080 0 618,080 | ..oovvrvvreiris | v 12,067 | ..occeee 12,067
784635 10 4|SPXCORP .... | .08/11/2009 |NY LIFE 236.000 13,632 10,753 0 10,753 2,879 2,879
786514 20 8| SAFEWAY, INC....ccccrsvvvierririerrissrriienrins ... | .09/22/2009 | NY LIFE 2,837.000 55,352 89,046 67,436 | ........ 21,611 21,611 89,046 | .o | e (33,694)] ....... (33,694)
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806407 10 2|SCHEIN HENRY INC.......cocomvrvmmrrnerirnrinnns ... |.08/11/2009 |NY LIFE 558.000 .26,595 22,307 0 22,307 | oo | e 8,288 | i 8,288 | | XXXeooo | L
806605 10 1|SCHERING PLOUGH CORPORATION..... | .... [.09/22/2009 | NY LIFE......ccccomvmmemmrimrinerinns | cevrreenne 10,028.000 270,599 160,920 170,777 | ......... (9,857) | vvevrrvernerinnns | ereeerneeesneeens | eeeeeeenns (9,857) | vverreeerenes | eeverreeeeens 160,920 |..cccoccvmvrerss | .. 109,679 | ......109,679 |....... 1,790 |...... XXXoooo Lo
806857 10 8|SCHLUMBERGER LTD . 1.09/22/2009 |NY LIFE 337.000 19,114 32,884 14,265 | ........ JESTCH T RIS DRI I 18,618 32,884 | s | e (13,770) | ....... (13,770) | ..vveeeer210 | e XXXeoooo [ L
807066 10 5|SCHOLASTIC CORP.... <o | .07/24/2009 | VARIOUS........oovverrenreeirneeion | ceveeeene 72,100.000 | .......... 1,434,885 979,118 979,118 0 979,118 | e | e 455,767 | ...... 455767 |....10,815 | ...... XXXeowoo [ L
810186 10 6|SCOTTS CO ....|.08/11/2009 |NY LIFE 612.000 23,692 22,403 0 22,403 | oo | e 1,289 | .o 1,289
81201R 10 7 |SEAHAWK DRILLING INC.... weee | | 08/31/2009 | NY LIFE. 157.000 3,994 ..3,586 0 3,586 408 408 .
81211K 10 0|SEALED AIR CORP . |.07/14/2009 |NY LIFE 498.000 9,573 ..6,706 0 6,706 2,867 2,867 60
812350 10 6|SEARS HOLDINGS CORP . 1.09/22/2009 [NY LIFE 292.000 .19,938 16,638 0 .16,638 3,299 3,299
817315 10 4|SEPRACOR, INC . 1.09/22/2009 [NY LIFE 2,154,000 49,122 34,687 0 34,687 | oo | s 14,435 | ........ 14,435 | oo
824348 10 6|SHERWIN WILLIAMS COMPANY . 1.09/22/2009 [NY LIFE 13.000 797 655 777 (122) (122) 655 141 141 14 ... XXX oo [ Lo
828806 10 9|SIMON PROPERTY GROUP, INC.... . 1.09/29/2009 | VARIOUS 297.082 18,516 ..9,559 0 9,559 8,957 8,957 |....... 1,341 |...... XXX.oooo [Levens
833034 10 1|SNAP-ONINC . 1.09/15/2009 | MUNDER..........cooceommvemreinerrenes | cornein 27,350.000 | .......... 1,006,366 | .....cooce.. XXXerrvres [ cevrrens 1,244931 | ..ot 954,965 | ...... 192,947 | oo [ e | e 192,947 | oo | s 1,244,931 | oo | (238,565) | .....(238,565) | ...... 24,609 |..... XXXoooo Lo
835495 10 2|SONOCO PRODS CO... . 1.09/10/2009 | VARIOUS 153.000 4,028 ..3,664 0 3,664 364 364 | .o 121 | ... XXXoooo Lo
84265V 10 5|SOUTHERN COPPER CORP . 1.09/02/2009 | VARIOUS [ IO 45,618.000 | .......... 1,260,456 867,250 0 867,250
845467 10 9|SOUTHWESTERN ENERGY CO.. . |.07/15/2009 | VARIOUS [ IO 21,100.000 827,214 770,370 535,945 | ...... 149,743 | oo | ceveeneeensneeins | e 149,743 | covvoveeveeeen | e 770,370
852061 10 0|SPRINT CORP . 1.09/22/2009 | PIEDMONT INVESTMENT AD\| .......... 15,290.000 66,728 78,485 0 78,485
854616 10 9|STANLEY WORKS . |.07/28/2009 [NY LIFE 716.000 26,141 21,459 0 21,459
855244 10 9|STARBUCK CORP.... . 1.08/25/2009 [NY LIFE.......ccommmrmmmremmerinreeens | e 1,995.000 .38,410 17,882 18,873 (990) (990) 17,882
858912 10 8|STERICYCLE, INC. . |.07/23/2009 | MUNDER 950.000 47,525 36,000 49,476 | ....... (13476) | .vvvrevvrerrrines | rveerrnsssineeens | e (13,476) .36,000
866810 20 3|SUN MICROSYSTEMS, INC. .09/08/2009 |NY LIFE 3,559.000 32,772 27,139 0 27,139
86764P 10 9[SUNOCO INC . 1.07/20/2009 | ATLANTALIFE........cooovrrmmrrnne | worrrirnns 21,141.000 494,363 537,946 0 537,946
867914 10 3|SUNTRUST BANKS INC... . |.08/25/2009 |NY LIFE 450.000 7,955 ..5,853 0 5,853
868536 10 3|SUPERVALU INC.. . 1.09/22/2009 | NY LIFE.......comimerirrseneiinns | correrinnns 5,565.000 80,426 85,608 0 .85,608
871829 10 7|SYSCO CORP . 1.09/22/2009 [NY LIFE 805.000 20,575 23,546 18,467 5,079 5,079 .23,546
872275 10 2| TCF FINANCIAL CORP, . 1.08/31/2009 [VARIOUS.........cooomvevmrreraneerans | oo 1,565.000 22,666 19,877 0 19,877
87236Y 10 8|TD AMERITRADE HOLDING CORP. . |.08/03/2009 | MUNDER 5,000.000 92,298 87,651 0 87,651
87612E 10 6|TARGET CORP weee | [.09/22/2009 | VARIOUS 707.000 .33,530 20,065 0 .20,065
879433 10 0|TELEPHONE AND DATA SYSTEMS........ .... | .09/22/2009 |NY LIFE 28.000 869 855 0 855
879664 10 0| TELLABS, INC....cccormvrrirerrirerrirenriienris verr | 09/08/2009 |NY LIFE.......ooomvrimierirnrrinenns | cevrirens 11,637.000 69,647 48,104 11,746 (358) (358) 48,104
88076W 10 3| TERADATA CORP.... . 1.09/22/2009 [NY LIFE 42.000 1,096 566 623 (57) (57) 566
880770 10 2|TERADYNE, INC . 1.08/25/2009 | NY LIFE.......ccomimrirmrrneinniinns | corerrienns 4,104.000 32,135 22,263 0 22,263
881609 10 1|TESORO CORP . 1.09/22/2009 | NY LIFE......ccoomiimrimmrrivinniinns | coreerienns 1,573.000 21,924 26,753 0 .26,753
882508 10 4|TEXAS INSTRS INC. ... [.09/22/2009 | NY LIFE 2,097.000 49,851 32,545 32,545 0 .32,545
883556 10 2| THERMO ELECTRON CORPORATION.... | .... | .09/08/2009 | NY LIFE 346.000 14,859 12,907 0 12,907
885160 10 1|THORINDSINC.... ... |.09/29/2009 | SNYDER CAPITAL.......ccormvrers | venee ..8,100.000 235,143 106,758 106,758 0 106,758
885535 10 4|3COM CORP ... |.09/22/2009 |NY LIFE ..1,642.000 7,841 7,110 0 7,110
88579Y 10 1|3M COMPANY. . |.09/22/2009 | VARIOUS 2,944,000 205,564 177,890 140,398 | ........ 14,336 | vveveeernreennns | reeeerneeesneeens | ceeeeenne 14,336 | .oeeeereeeeeens | eevereeeenns 177,890
886423 10 2|TIDEWATERINC.. . |.08/25/2009 [NY LIFE 803.000 .36,242 38,350 15,383 6,937 6,937 .38,350
887317 30 3| TIME WARNER, INC . 1.09/22/2009 [NY LIFE 636.000 17,563 20,693 0 .20,693
88732 20 7|TIME WARNER CABLE.... ... | .09/22/2009 |NY LIFE 378.000 14,259 10,191 0 10,191
889478 10 3| TOLL BROTHERS........coccoummmrerrrrinriinns ... | .09/22/2009 | NY LIFE 2,528.000 50,024 58,917 54,175 | .ccovenne AT42 | e | e | i 4,742 58,917
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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891027 10 4|TORCHMARK INC .09/08/2009 |NY LIFE 493.000 20,221 XXX 10,520 0 110,520
891906 10 9|TOTAL SYSTEM SERVICES, INC.... . 1.09/08/2009 | VARIOUS..........oovermrremrrrnerirerens | correrinnes 1,193.000 18,146 XXX 16,879 0 16,879
893641 10 0|TRANSDIGM GROUP, INC. . 1.09/30/2009 | SNYDER CAPITAL.....ccconmvrernns | e 6,500.000 325,428 XXX oo 227,264 0 227,264
89417E 10 9|ST. PAUL TRAVELLERS COS, INC.. . 1.09/22/2009 [NY LIFE 173.000 8,363 XXX oo 9414 7,820 | e 1,594 | e [ [ e 1,594 9,414
899896 10 4|TUPPERWARE CORP.. . |.09/09/2009 | VARIOUS 6,000.000 229,008 XXX oo 136,200 136,200 0 136,200
902494 10 3| TYSON FOODS INC. . |.09/08/2009 [NY LIFE 489.000 6,051 .5,876 0 5,876
902973 30 4|USBANCORP . |.09/22/2009 | VARIOUS 2,034.000 41,038 XXX oo 36,764 17,807 | oo 1,379 | s | vveeerseeeeeeenn | cerveineens 1,379 .36,764
903236 10 7|URS CORP. ... |.09/22/2009 | VARIOUS ..1,990.000 92,179 XXX oo 75,608 42,442 | ......(10,425) | ..o [ v [ v (10,425) .75,608
907818 10  8|UNION PAC CORP........cccooommrrmrmrriirnrriinnns ... | .09/22/2009 | VARIOUS ..1,947.000 110,960 XXX oo 118,356 59,702 | 10031130 | oo | e | v 31,130 [ [ v 118,356
913004 10 7|UNITED STATIONERS, INC . 1.07/31/2009 | SNYDER CAPITAL 9,700.000 457,573 XXX 521,723 324,853 | ... 196,870 | ...coorvrrrrirrirns | v | cereeens 196,870 521,723
913017 10 9|UNITED TECHNOLOGIES CORP. . 1.09/10/2009 | VARIOUS..........ovveririeniinerirerins | corverinnns 1,318.000 71,776 XXX 65,497 29,970 [ iveee(1,085) | oo [ | e (1,065) 165,497
91324P 10 2|UNITEDHEALTH GROUP INC.. . 1.09/24/2009 | VARIOUS.........ovvoeerirrimirnerins | correinn 36,771.000 977,383 XXX.ooone. 908,461 24,312 | e 2894) | oo | e | i (2,494) 908,461
91529Y 10 6|UNUMPROVIDENT . |.07/14/2009 |NY LIFE 271.000 4,272 .4,804 0 4,804
918204 10 8|VFCORP ....|.07/10/2009 | MUNDER 200.000 .10,969 11,868 0 11,868
91911X 10 4|VALEANT PHARMACEUTICAL INTL........ ... |.09/22/2009 |NY LIFE 579.000 14,037 10,519 0 10,519
919794 10 7|VALLEY NATIONAL BANCORP . |.08/25/2009 [NY LIFE.... ..1,332.000 16,795 21,159 0 21,159
92553P 20 1|VIACOM, INC. CLASS B . 1.09/22/2009 [NY LIFE.... ,155.000 29,479 21,861 0 21,861
92927K 10 2|WABCO HOLDINGS . |.08/26/2009 | ATLANTA LIFE 519,523 XXX oo 476,196 0 476,196
939640 10 8|WASHINGTON POST. . |.08/25/2009 | VARIOUS .25,043 XXX........ 22,828 0 22,828
94106L 10 9|WASTE MGMT INC DEL... . 1.09/22/2009 | NY LIFE 61,848 XXX 60,625 22,270 880 880 .60,625
941848 10 3|WATERS CORP. . [.09/22/2009 | NY LIFE.... .99,237 XXX 70,529 0 .70,529
942683 10 3|WATSON PHARMACEUTICALS INC . |.09/08/2009 | NY LIFE.... 57,179 XXX 49,301 36,826 | .......... 4549 | s | e | s 4,549 49,301
94973V 10  7|WELLPOINT INC . .07/28/2009 [NY LIFE........comrrrmrrirrrrrernnnens 68,785 XXX.oeene 49,579 56,159 | ......... (8,5871) | vverrreerererns | eeeeerneeesnneens | eeeeeeenns (6,581) 49,579
949746 10 1|WELLS FARGO & CO... v | e [ 09/08/2009 | NY LIFE 1,104 XXX.ooonn. .1,183 0 1,183
955306 10 5|WEST PHARMACEUTICAL SERVICES.... | .... | .08/20/2009 | SNYDER CAPITAL... 398,943 XXX........ 504,417 377,700 | ...... 126,717 | oo | cevenneeenseeiins | e 126,717 504,417
958102 10 5|WESTERN DIGITAL CORP . 1.09/22/2009 [NY LIFE.......ocommremreemnmeernneens | cerne ..1,470.000 52,337 16,832 16,832 0 16,832
959802 10 9|WESTERN UNION CORP . 1.09/22/2009 [NY LIFE 6,529.000 123,412 XXX 147,231 93,626 | ........ 53,605 53,605 147,231
966837 10 6|WHOLE FOODS MARKET, INC.... . |.08/25/2009 |NY LIFE 50.000 1,454 XXX oo 604 0 604
969457 10 0| WILLIAMS COS . 1.08/25/2009 [NY LIFE.......oommirimrrmnerirnenns | e 4,128.000 67,644 XXX oo 70,780 0 .70,780
983024 10 O|WYETH ... |.09/01/2009 | VARIOUS 78.000 3,691 XXX oo 3,421 0 3,421
98389B 10 0| XCEL ENERGY INC....cocoovevvmriririrrrierirnns .... | .08/11/2009 | NY LIFE 3,784.000 73,196 XXX 66,844 0 66,844 6,352 | .......... 6,352 | IS
984332 10 6|YAHOO, INC ... | .07/28/2009 | NY LIFE 2,225.000 .35,085 XXX 28,521 0 .28,521 6,563 | .......... 6,563 | IS
98956P 10 2|ZIMMER HOLDINGS, INC........cocconrrvnirnnns .... | .08/11/2009 | NY LIFE 823.000 37,742 XXX...oonn. 31,552 32,902 | ... (KA ) ) TSI DURIRRRTIN ISR (1,713) .31,552 I
G0692U 10  9|AXIS CAPITAL HOLDINGS . |.07/27/2009 | ATLANTA LIFE ! 303,244 XXX.ooonn. 243,548 0 243,548 I
G20045 20 2|CENTRAL EUROPEAN MEDIA. . |.09/25/2009 | SNYDER CAPITAI ,700.000 162,801 92,543 (109,698) | ......202,241 | ..ooorverrrrerrnnne | eeverneeiineriins | e 202,241 192,543 0,258 .70,258 .
G24140 10 8|COOPER INDUSTRIES LTD-CLA.... . 1.09/22/2009 [NY LIFE ..5,976.000 193,585 XXX 174,172 113,909 562 562 ATAAT2 | s | e 19,413 | ... 19,413 | I
G4412G 10 1|HERBALIFELTD... . |.07/10/2009 | ATLANTA LIFE 9,329.000 275,814 XXX oo 289,364 0 289,364 | ...oovoeerrenns | e (13,550) | ....... (13,550) | covveereeerrrees | e XXXeoooo [ L
G491BT 10 8|INVESCOLTD . 1.09/08/2009 [VARIOUS.........coomvevrrrrianrriraes | werererenns 7,131.000 135,901 XXX....... 92,925 8,765 | ......... (R A{0) ) TN DRI I (1,770) 92,925 | s | e 42,976 | ........ 42,976 |.......1,365 |...... XXX oo [ Lo
HO0023R 10 5|ACELTD .... | .09/22/2009 | PIEDMONT INVESTMENT AD\, .......... 12,090.000 597,279 XXX oo 491,331 0 491,331 | .o | ..105,948 | ......105,948 | .......3,748 | ...... XXX oo Lo
H8912P 10 6|TYCO ELECTRONICS LTD.....cocovvrmvrrrrnnns .... | .07/08/2009 |NY LIFE 8,292.000 140,784 XXX oo 152,560 0 152,560 | ...oovvvrvvrrrne [ woerae(11776) [ e (11776) | o [ e XXX oo [ Lo
M22465 10 4|CHECK POINT SOFTWARE TECH........... ... | .08/26/2009 | MUNDER 2,700.000 .75,806 XXX oo 51,264 51,273 C)] 9) 51,264 | oo | 24,541 | 24541 | | XXX oo | Lo
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N22717 10 7|CORE LABORATORIES........cccconmrrmrrmnren weee | 0711512009 | VARIOUS.........oovvverirnerierirenins | cvrverinens 7,100.000 607,785 590,779 425,006 | ...... 185,773 | oo | vevrveeiseinenis | veeens 165,773 590,779 | ovvovevererernees | evri 17,006 | ........ 17,006 | ........... 604
316464 10 6|Fid Value v [08/31/2009 | FIDELITY ..ocoevriererenieeiseins | cererereeinennnd 0.160 6 6 503,143 0 6 0
316146 10 9|Fid Inv Gr Bond . 1.08/31/2009 [ FIDELITY ...ooovverrrernererrnererinne | oo 6,072.894 40,566 41,082 | .......... 1,439,594 0 41,082 | oo | e (GYLS)) —— [GX15) ) I—
316184 10 0|FID MAGELLAN.... | er | :08/31/2009 | FIDELITY ..ocveonverecernreerneeens | ceverseneeesenenns 0.707 39 38 224,031 0 38 2 2
315911 20 6|Spartan US Eq ... | .08/31/2009 | FIDELITY 14131 473 640 154,376 0 640 (167) (167)
880196 20 9| Templeton Foreign.... vvrr | 08/31/2009 | FIDELITY ..oovovnverererseeenneeenns | eevveneeeesneenns 8.607 46 44 603,935 0 44 3 3
780905 84 0|Royce Penn Inv. . .08/31/2009 [ FIDELITY ....oovvverrrernrrernneennnee | cerreresineeennes 7.751 61 56 281,871 0 56 6 6
197199 80 5|COLUMBIA ACORN USA.. . .08/31/2009 [ FIDELITY ...coovvvvomrrercrerseeennnee | cererrirneeennd 4.422 69 69 125,429 0 69 0
315792 67 1|FREEDOM 2015 . 1.08/31/2009 |FIDELITY 2,646.357 .25,694 29,954 185,267 0 29,954 | oo | e (4,260) | ......... [C3020<10) N
015570 20 3|ALGER MIDCAP GROWTH.. . .08/31/2009 [ FIDELITY ...oooovvvrrrrerrrrinnrrinnee | cerverrieniennd 4.862 47 45 169,906 0 45 2 2
701769 10 1|Parnassus Equity. were | e | .08/31/2009 | FIDELITY 10.224 210 202 410,988 0 202 8 8
880199 10 4|Templeton Growth.........ccovenveernrienernrinenns ... | .08/31/2009 | FIDELITY 38.399 539 885 735,283 0 885
018918 23 5|Alinz Div Val vee [ 0813172009 | FIDELITY ..oocoreiereerreniseinenes | eevreenne 15,810.951 146,878 165,455 495178 0 165,455 | ...oooovierrrnnee
416645 60 4| Hartford cap App......oorreermreenseeesseesaseeens ... |.08/31/2009 | FIDELITY ....vooirieineiernsmrerinniens | severseessnnenns 4.329 121 106 863,427 0 106 15 15
9099999. Total - Common Stocks - INAUStral & MISCEIANEOUS.............evereeeeeeeseeeseeeeeeeeeeeseeesseeseeeseeeeeseeseeeeseeeseeesseessessensssens | ceereees 57,122,135 49,598,009 | ........ 27,182,595 |..3,377,399 | .o [0 [ L 3,377,399 | .o 0 [ 49,598,009 | ...ccoonnnens 0 |..7,524,122 | ..7,524,122 |....370,658
9799997 Total - COMMON SLOCKS = PAM 4. ceeeieersrreesseersssees sttt ettt | seneeeas 57,122,135 49,598,009 | ........ 27,182,595 |..3,377,399 | .o |0 | L 3,377,399 | o0 | s 49,598,009 ..7,524122 | ..7,524,122 |....370,658
9799999. Total - Common Stocks... 57,122,135 |.. 9,598,009 27,182,595 |..3,377,399 | ..o |0 | L 3,377,399 |.. . ..49,598,009 |. ..7,524122 | ..7,524,122 |....370,658 |.
9899999. Total - Preferred and COMMON SOCKS. ... .vuruirurireriissseiss s sesss st ssss s | svsssae 57,416,129 49,599,163 | ........ 27,182,595 |...3,377,399 0] 3,377,399 | o0 | s 49,599,161 ...7,816,964 | ...7,816,964 |....390,788
9999999. Total - Bonds, Preferred and COMMON SLOCKS..........ovve.ererreeerserreeeesesssessssssseessesssssesssssssssssssesssssssesssssssssssssesssesseses | srone 565,185,218 | ........... ) .0, 548,552,150 | ...... 304,628,593 | ..5,631,574 | ........ 103,841 | oo 0. 5735415 | ..o 0. 546,654,849 | ............... 0 |.18,530,359 |.18,530,359 (21,151,078

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.




Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

QE06, QEO07



Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *
Open Depositories
COMETICA ..ot esnes Detroit, Michigan...........cccocvecees [ evererrinns 137,972,362 | ..144,438,639 | ....66,057,285 | XXX
JPMOrganChase............ovveervnrvrrerenrsesienens Detroit, Michigan.............ccoccvevrs [ cvrnrirnrinnns .(229,939,232) | .(208,082,106) | .(188,902,010) | XXX
Bank of America.......cccooevneineirneienninninniees Troy Michigan..........coceereneiennees | covveeeennnens ....13,603,432 | ...33,230,424 | ....27,818,826 | XXX
The Bancorp bank....... ... Sioux Fall South dakota............. |..... XXX
Health One Credit Union. ... Detroit, Michigan..........ccccoceevens [ oo XXX
First of Wachovia......... . Charlotte, North Carolina... XXX
Bank of America Troy Michigan............ XXX
Federal Home Loan Bank of Indianapolis...... Indianapolis, Indiana..........cc.c... | ... XXX
Wachovia Bank..........c.coouvsieiniiiniinnnens Atlanta, Georgia..... ...(50,869,542) | ...(45,952,075) | ...(25,471,254) | XXX
0199999. Total Open Depositories .(148,787,036) ...(97,328,106) | .(143,146,181) | XXX
0399999. Total Cash on Deposit.... .(148,787,036) | ...(97,328,106) | .(143,146,181) | XXX
0499999. Cash in Company's OffiCe..........ccoeveersrereesesrierieriniereresressnsneeneenes | eer XKees [ eoere XKX et [ rree e XXX e [eereiee e XK | i 1,080 | ............. 1,080 | ... 1,080 | XXX
0599999. Total Cash...........ccuuieeieriiicrieicriiieriereeeiereeeee s .(148,785,956) | ...(97,327,026) | .(143,145,101) | XXX

QEO08
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Statement as of September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE




Supplement for the Quarter Ending September 30, 2009 of the BLUE CROSS BLUE SHIELD OF MlCHlGAN

N 0
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Group Code.....572 NAIC Company Code.....54291
Individual Coverage Group Coverage 5

1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash
1. Premiums COlIECIEd. ..o eesesssssssnsensens | oeeeeneeees 54,902,626 |.......... D09 I IS PR ) 0.9 CHNNN IS 54,902,626
2. Earned Premiums........ccveeerieeeniieinienineeeiseeseisssessssessssessssesssens | eeseseensenns 54,932,308 |........... XXX e | v | e, 90,0, SOV IR ) 0,9 S
3. ClaIMS PAId.....veeerereieieiereeeee e esesesesesenees | ceneeneeneens 52,483,661 |........... ) 9.9 GO ISR PR ) 0.9 G ISR 52,483,661
4, ClaimS iNCUITEA.......cveereeeeerrireceieieeeeeeese e eeeseeseeseesessessessesseens | cveeneeneenes 54,407,053 |........... ) 9.9, GO IS P ) 9.9 RN IS ) 9.9 R

5. Reinsurance coverage and low income cost sharing -

claims paid net of reimbursements applied (a)..........ccccceveeveverees | cvienne. XXX oo oo | v, XXX eveveerees [ e | e 0

6. Aggregate policy reserves - Change...........cooeveeerieenivencnenienies [ v [ v XXX oevvieinene | o | e, 9,9, N I XXX

7. EXPENSES PAIQ.......orerrieeirrereiecieissiesieiesissssssssssssssssessesessssenens | sessesesnsenns 9,913,240 |........... D00, NN USRI S )., CON I 9,913,240

8. EXPENSES INCUMTEM.......oocveieeieieeiecieiciieisieseie e sesssesenes | eerenieieneans 9,781,000 |........... XXX oo | oo [ e D.9.9 ST I XXX,

9. Underwriting gain O 10SS........c..ceueureereereereeneeneeneeneineinessesseesssssesnens | ceereereenenns (9,255,745)] ........... XXX eevvvinene | e 0 f 90,0, SO I ) 0.9 S

10.  Cash flow rESUIES..........cueveeececeeeeeeccee e [ v ). 9,9, SO IS ) 9.0, CURNNNI I ) 9,9, S I D.9.0 S S (7,494,275)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter $.....13,369,184 due from CMS or §......... 0 due to CMS.
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